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«HdopmannoHHOE U MPOTPaMMHOE 00€CTICUCHUE KOTMYECTBEHHOM OIIEHKHU
PKOHOMUYECKUX U (DMHAHCOBBIX PUCKOBY
MAJITAXKJIAPOBA I'VJIBHAPA AMAHI'ASUEBHA
6N0703- MadopmaiinoHHbIE CUCTEMBbI

Pedepat

CrpykTypa AuccepTallMuOHHOW paboOThl OIpejeseHa 3ajJadyaMu M JIOTUKOU
WCCIICIOBAHUSI W COCTOUT W3 BBEACHUS, TpPEX TJIaB, 3aKIIOUYEHUS, CIIHCKa
WCTIOJIb30BAHHOM JIUTEPATYPHI U MPUIIOKECHUH.

O0BeM nuccepTalvi COCTaBIseT 95 CTpaHUIl MAIIMHHOTO TeKcTa. B Tekcrte
JUCCEPTAIIMOHHOTO HCCIeIoBaHusl cojepxkutcsa 17 pucynkoB, 12 Ttabnum, 4
npuwioxkenus. CHHUCOK HCIOJIb30BAaHHOM JIUTEpaTypbl BKiItouaeT B cebs 30
HAaNMEHOBaHUM UCTOYHUKOB.

KmroueBsie crmoBa: ®UHAHCOBBIM PUCK, SKOHOMUYECKHNI PUCK,
NHBECTHULNN, KITACCUDUKALINA PUCKOB, MAPKOBMUII,
OIITUMAJIbHBIA TIOPT®EJb, KOJMYECTBEHHAS OIEHKA PHCKOB,
MOJEJIb, ITPOAYKI WA, [TIOPTOEJIb, AIUBEPCUDUKAILINA.

B xozxe auccepranimoHHOrO UCClieIoBaHus OblIa pa3paborana nHGOpMaIMOHHAS
CUCTEMa  OLEHKH  pPHUCKOB  HWHBECTUI[MOHHBIX  BJIOXKEHUH B  YCIOBHUAX
HEOIPEICIICHHOCTH C TOMOIIBI0 MOJEIM MapKoBHUIIA. MapKOBHI[ paccMaTpUBaI
OJIHOTICPUOJHYIO  CTpPATeruio  yopaBjieHus mopTdereM B  MPEANOIOKESHUH
rayCCOBCKOI'O paclpeefieHus TMpUpalieHuid pbIHOYHBIX IieH. JlanHas paboTta
MOCBSIIIEHA PEUICHUI0 MHOTONEPUOIHBIX 3aJay ONTUMHU3AUUM HHBECTUIHOHHOTO
noptders.

[IpennoxkeHHble MOCTAHOBKUA OTJIHWYAKOTCS MHOIOIIArOBOCTHIO CTpPATETHU
yIOpaBjiIeHUsT W BBHIOOPOM HOBOT'O THUIA OTPaHUYCHUN HAa MaKCUMaJIbHBIC TOTEPHU
CTOMMOCTH MHBECTUIIMI BHYTPU NEPUOIA YIIPABICHUS.

[Ipeamerom wuccienoBaHust sBIsieTCs pa3paboTka WHGOOPMAIIMOHHOTO U
MPOrpaMMHOT0 OO0eCleueHHs] Jii KOJWYECTBEHHOM OLICHKH HKOHOMHUYECKUX H
(hMHAHCOBBIX PUCKOB C IEJbIO MOBBIMICHUS d(PGHEKTUBHOCTU NMPUHSITHS PEIICHUS B
YCJIOBUSX HEOTIPEAEIECHHOCTH.

[IporpammHuoe obecnieuenre peanu3oBano Ha s3bike Borland Delphi 7.0. [Ipu
pa3paboTke 0a3 qaHHbIX ObuTa Ucnioyib3oBaHa CYBJl MS Access.
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Abstract

Structure of the dissertation research defines the tasks and logic of the study
and consists of an introduction, three chapters, conclusion, bibliography and
appendices.

Volume of the dissertation is 95 pages of typewritten text. The text of the
dissertation research contains 17 pictures, 12 tables, 4 appendices. Bibliography
includes 30 kinds of sources.

Key words: FINANCIAL RISK, ECONOMIC RISK, INVESTMENTS,
CATEGORIZATION  RISK, @ MARCOVIC, OPTIMUM  BRIEFCASE,
QUANTITATIVE ESTIMATION RISK, MODEL, PRODUCT, BRIEFCASE,
DEVESIFICATION.

During the dissertation research was carried out the development of
information system of the estimation risk investment embedding in condition of the
uncertainties by means of Marcovic models. Markovic considered one periodic
strategy of briefcase management. Given work is dedicated to decision more periodic
problems to optimization of the investment briefcase.

The subject of research is to develop an information and software for
quantitative estimation economic and financial risk for the reason increasing of
efficiency decision making in condition of the uncertainties

Software is implemented in the language of Borland Delphi 7.0. In
developing the database was used DBMS MS Access.
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«IKOHOMHMKAJIBIK KOHE Kap KbUIBIK KayiNTl CaHJIBIK capanTay/IblH
aKIapaTThIK >kKoHE OaraapiaMajiblK KAMTaMachl3 €Ty»
MAJITAXKJIAPOBA I'YJIHAPA
6N0703- AKmapaTThIK KyWenep

Pedepat

JluccepTalusyibIK  3€pTT€Y KYPBUIBIMBI ~ TaliChIpMallapMEeH KoHE 3epTrey
JIOTUKACBIMEH aWKBIHAAJIFaH >KOHE KIpICMeneH, YII OeJIMHEH, KOpPBIThIHAbIIAH,
nai1ajJaHbUTFaH 9IcONeTTep TI3IMIHEH jKOHE KOCHIMINIAJIaH TYPabl.

Huccepranus kesemi 95 06eT MammMHaMeH Xa3bUIFaH MOTIHHEH TYpPajbl.
Hucceprauusiiblk 3epTTey MoTiHiHIe 17 cyper, 12 kecre, 4 Kocbimiia Oap.
[NatinananbutFan onedueTTep TiziMiHe 30 mepeKTep ataybl eHel.

Tyitin  cesmep: KAPXDBIJIBIK KAVIIL, 35KOHOMHUKAIJIBIK KAVIII,
MHBECTULUAJIAP, KAVIIITEPAIH XIKTEJIYI, MAPKOBHUI], THUIMAI
[IOPT®EJIb, KAVIHITIH CAHABIK CAPAIITAMACEHI, VIJII', ©HIM,
[NOPT®EJIb, ANBEPCUDOUKALINA.

Juccepranusyiblk  3epTTey OapbichiHAa MapkoBuUIl YATICIHIH KOMeriMeH
Oenrici3fik JKargadWblHAAa WHBECTULMSUIBIK TIMail KOPBIHBIH KayIiHIH  CaHJbBIK
capanTaMachlH >KaCalThIH aKNaparThlK KyWhe KypbUlabl. MapkoBull mnopTdenbil
OackapyIblH O1p alfHAIBIM/IBI CTPATETUSACHIH KapacThIipraH. JuccepTanusiibiK KYMbIC
MHBECTULIUSIIBIK TOPTQEIbl TUIMIICYAIH KON ailHaIbIMIbI €ce0lH MIeNIyTre apHaIFaH.

bepinren maprtrap Oackapy adHadbIMbl IMITHAETT WHBECTULMSUIBIK KYHJIbI
MaKCHMaJJll )KOFaJITybIHA JIETEH LIEKTEYJIEeP/IiH jKaHa TYPIH TaHJay MeH OacKapyablH
KOIl KaJlaMJIbUIBIK CTPaTeTrusChbIMEH alKbIH1a1a/1bl.

benrici3gik armaiiplHa MHBECTULMSUIBIK IIEHIIM KaObUIIAYAbl THIMILICY
MaKcaTblHJa SKOHOMMKAJBIK J>KOHE KapKbUIBIK KayINTUIIKTI CaHAbl capamnTaybl
aKMmapaTThIK JKOHE OaraapiaMaliblKk KaMTaMachl3 €Ty 3epTTey MoH1 OOJIBIT TaObLIA IbI.

AxnapatrThlK XoHe OarjgapiaMmanblk KamTamachki3 ety Borland Delphi 7.0.
TUTIHAE *KY3ere achlpbulapl. MamiMeTTep 0a3achiH xacay ke3injge MBBXK MS Access
KOJIIaHbUIIbI.



