MHUHUCTEPCTBO OBPA30OBAHUSA PECITYBJIMKHU BEJIAPYCb
BEJIOPYCCKHWM I'OCYJAPCTBEHHBI YHUBEPCUTET
MEXAHUKO-MATEMATHUYECKHUN ®AKYJbTET

Kadenpa nuddepeHuuajbHbIX yPABHEHHH H CUCTEMHOI0 aHAJIHU3A

AHHOTaNMS K JUILJIOMHOM padoTe

ABTOMATHU3ALNA HEKOTOPBIX ITPOHECCOB CUCTEMbI
TPAHCO®EPTHOI'O HEHOOBPA30OBAHUSA B BAHKOBCKOU CP®EPE C
INPUMEHEHMEM I'V/IYBOKOI'O OBYYEHUA

Ywmeukas EBrenust AnexkcanapoBHa

Hayunb1ii pyxkoBOAUTENS:
KaHauaaT ¢us.-MaT. HayK,
noreHt JI. JI. 'omyGeBa

2024



B numnomuoit  pabore 52 crpanwmiel, 24 pucynka, 17 uctounukos, 1

ITPUIIOKCHUC.

TPAHC®EPTHOE IIEHOOBPA3OBAHHWE, CHCTEMHBIM AHAJIN3,
PA3PABOTKA AJII'OPUTMOB, MAUIMHHOE OBYYEHWUE, PA3PABOTKA
[TOJIB3OBATEJIBCKOI'O ITPUJIOXEHUA.

OOBEKTOM  MCCIENOBAaHUA  SIBISIETCS  PEIICHHE  MPOOJEMBI  CUCTEMBI

TpaHchepTHOTO LIEHOOOpa30BaHMUs.

I_[em)}o I[HHJIOMHOfI pa60TBI ABJSICTCSL aBTOMATHU3alMA HCKOTOPBIX ITPOLIECCOB
CHCTCMBI TpaHC(bepTHOFO HGH006p330BaHI/I}I B OaHKOBCKOM C(bepe C IMPUMCHCHUCM

rJIyOOKOTO OOy4eHHS.

I[JI?I JOCTHIKCHMU A MMOCTaBJICHHOMN HEJIN HMCITOJIB30BAJIUCH CIICAYIOIIMUC MCTOAbI U
HHCTPYMCHTBI: FHY6OKOC 06yquHe, pa3pa60T1<a AJIr'OpUTMOB, CO31aHHC

0JIb30BaTeIbCKOro Python-npuiosxeHus.
B numniomHOM paboTe MoJIydeHbl CIEAYIOIINE PE3YIbTaThI:
1) Omnucanpl: mpoOIeMaTHKA, UCIIOIb3yEMbIC TAHHBIC U METO/IBI.

2) TTocTpOCHBI aNTOPUTMBI ABTOMATH3AIMH, HEHPOHHAS CETh, TIOJIH30BATEIIHCKOE

MIPUJIOKEHUE.

JunioMHast paboTa SIBISETCS TEOPETUYECKO-TIpakThyeckor. Ee pe3ynbrarbl
MOTYT ObITh UCIIOJIb30BaHbI B 0AHKOBCKOM CEKTOpPE JIJIsl MOBBIIICHUS 3(PPEKTUBHOCTH

YIPaBJICHHS PECYPCHBIM MOPTQEeM.

JlunioMHas paboTa sIBJISIETCS 3aBEPIIEHHOM, MOCTABJICHHBIE 33]JaYM BHITIOJHEHBI

B ITOJIHOM MCpPC, MPUCYTCTBYCT BO3BMOKHOCTb I[EU'IBHGﬁIHGFO Pa3BUTHA UCCIICIOBAHMA.

JlutioMHast paboTa BBITIOJTHEHA aBTOPOM CAMOCTOSTEIBHO.



Thesis project is presented in the form of an explanatory note of 52 pages,

24 figures, 17 references, 1 application.

TRANSFER PRICING, SYSTEM ANALYSIS, DEVELOPMENT OF
ALGORITHMS, MACHINE  LEARNING, CUSTOM  APPLICATION
DEVELOPMENT

The research object of this thesis project is to solve the problem of the transfer

pricing system.

The purpose of this work is to automate some processes of the transfer pricing

system in the banking industry using deep learning.

The following methods and tools were used to achieve the goal: deep learning,

algorithm development, and creation of a custom Python-application.
The main results of the thesis project are as follows:
1) The problems, the data and used methods were described.
2) Automation algorithms, a neural network, and a custom application were built.

This thesis project is theoretical and practical. Its results can be used in the

banking sector to improve the efficiency of resource portfolio management.

The thesis project is complete, all tasks have been successfully done, there is a

possibility for further research and development.



