MUHUCTEPCTBO OBPA30BAHMA PECITYBJIMKU BEJIAPYCbH
YUYPEXIEHUE ObPA3OBAHNS
“TIOJIECCKUU 'OCYJAPCTBEHHbBIM YHUBEPCUTET*

Kadenpa Gankunra u GUHaHCOBBIX PHIHKOB

JonyiieHa K 3aliure
3aBenyromuii kadeapoin

H. JI. aBb110Ba
” “ 20 1.

JAUIIJIOMHAS PABOTA
Ha TEMY:
Pa3BuTHEe BHYTPEHHMX HHCTPYMEHTOB CHCTEMbI YIIPABJIEHNUSI PUCKAMH B
OAO ”’BbesarponpoM0ank*

CryneHt

DKoHOMUKa, 4-1 Kypc, rp. 18Db3-1 HyOunun [lanuun AHnpeeBuy
(moamucek) 20

Hayuns1it pykoBoaUTEND

Crapumii npenoaBarenb CunkeBnu AnvnHa MBanoBHa
(moamuce) 20

[TMHCK 2022



PE®EPAT

Junnomuas padota: 62 crpanui, 21 Tabmuna, 10 pucyHkoB, 45 UCTOYHUKOB, 4
PUIOKEHUS.

PUCK, PBIHOYHBIE PHCKU, BAJIIOTHBI PUCK, CUCTEMA
VIIPABJIEHUS, TTAPAMETPUYECKUI METOJ, UCTOPUYECKHI METO/I,
METO/] MOHTE-KAPJIO, VALUE AT RISK, CTOMUMOCTb I1OJ PUCKOM,
METOJI XAJIJIA-YAUTA.

[IpeameT ucciienoBaHus — AESITEIBHOCTh OaHKa MO OLIEHKE BATIOTHOTO PHUCKA.

OOBEKT uccaeoBaHUs — CUCTEMa YIpaBieHUS BalIOTHbIMA puckamu OAO
’benarponpoMOaHK*.

Lenp auruioMHON paboThl — pa3paboTKa MEPONPUITHI IO COBEPIIEHCTBOBAHUIO
BHYTPEHHUX HHCTPYMEHTOB OLIEHKH BaIIOTHOTO pucka B OAQO benarponpoMOank*.

JlocTrkeHrEe OCTABIICHHOM LIeJI MPETyCMaTPUBAET PELICHHUE CIEAYIOIINX 3a4a4:

- U3YYUTh BHUJbl BHYTPEHHHX HHCTPYMEHTOB CHUCTEMBI YNPABICHUS PUCKAMHU,
TeopeTHuIeckue actekThl MeToauku Value at Risk, koHIenuio MoIeILHOTO PUCKA.

- MPOAHAM3UPOBATh YPOBEHb BAJTIOTHOTO PHCKA C TIOMOIILI0 MeToauku Value at
Risk.

- paccMOTpPETh OCHOBHBIE MPOOJIEMbl M HANpPaBJICHUS JATBHEUILIErOo pPa3BUTHS
BHYTPEHHUX UHCTPYMEHTOB cucTeMbl yrpasienus puckamu OAQO “benarponpoMOank,
MPEIJIOKUTH HOBBIE MHCTPYMEHTHI;

Meroabl UCClENOBaHMS: AaHAIW3 (PUHAHCOBBIX TMOKa3aTeled MpeAnpusTus,
CTaTUCTUYECKUN aHalM3, IKCIEpPTHBIM Meton, VaR wucropuueckum Mmeroaom, VaR
napameTpuueckum merogoMm, VaR meromom Monte-Kapno, VaR merogom Xamna-
VYaiita, meton Expected Shortfall, .

ABTOp paboThl MOATBEPKAAET, YTO MNPUBEACHHBIA B HEMl CTATUCTUYECKHN U
aHAIMTHUYECKUI MaTepuall MpPaBWJIbHO W  OOBEKTUBHO OTPAXKAET COCTOSTHUE
UCCJIEIyeMOro Ipoliecca, a BCE 3aMMCTBOBAHHBIE M3 JIMTEPATYPHBIX M JIPYTUX
MCTOYHUKOB TEOPETHUECKUE, METOAOJOTHUYECKHME W METOJUYECKHE TMOJOXKEHUs |
KOHLIETILIUY COMPOBOXAAIOTCS CChUIKAMHU Ha UX aBTOPOB.

moAnurcChb CTyACHTA



ESSAY

Thesis: 62 pages, 21 tables, 10 figures, 45 sources, 4 appendices.

RISK, MARKET RISKS, CURRENCY RISK, MANAGEMENT SYSTEM,
PARAMETRIC METHOD, HISTORICAL METHOD, MONTE CARLO METHOD,
VALUE AT RISK, COST AT RISK, HALL-WHITE METHOD.

The subject of the study is the activity of bank in assessing the currency risk.

The object of the study is the currency risk management system of OJSC
Belagroprombank.

The purpose of the thesis is to develop measures to improve the internal tools for
assessing the currency risk in Belagroprombank OJSC.

Achieving this goal involves solving the following tasks:

- to study the types of internal tools of the risk management system, the theoretical
aspects of the Value at Risk methodology, the concept of model risk.

- analyze the level of currency risk using the Value at Risk methodology.

- consider the main problems and directions for further development of the internal
tools of the risk management system of Belagroprombank OJSC, propose new tools;

Research methods: analysis of the company's financial performance, statistical
analysis, expert method, VaR by the historical method, VaR by the parametric method,
VaR by the Monte Carlo method, VaR by the Hull-White method, Expected Shortfall
method, .

The author of the work confirms that the statistical and analytical material
presented in it correctly and objectively reflects the state of the process under study, and
all theoretical, methodological and methodological provisions and concepts borrowed
from literary and other sources are accompanied by references to their authors.

student's signature
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