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AHOTALIIS

bopucenko Cepeiit Anamoniiioeuu. Banomui puzuku na c6imogomy puHkKy.

Y po6oTi pO3TISHYTO TEOPETUYHI Ta MPAKTUYHI ACTICKTH MOHATTS BAIIOTHOTO
pU3HKY, BHUBYCHE IUTAHHS YMPABIIHHSI BATIOTHUMH pHU3UKaMH Ta TOOYIOBH
iH(opMalriitHoi cucTeMn OaHKYy Ha OCHOBI CyYaCHMX METOIIB OIIIHKM BaJFOTHHUX
pusukiB. IIpoanamizoBaHa cucTeMa yNpaBIiHHSA BATIOTHUMU pH3UKaMH Ha
npuknani Ileporo ykpaiHcbkoro MixkHapoaHoro Oanky. Jlocmimkeni mpoGiemu
Ta MEPCIEKTUBU ONTUMI3AIlll BAIIOTHUX PU3HKIB 32 PAiyHOK XEIXKyBaHHS y CBITI

Ta B YKpaiHi.

Knwuoei cnoea: eaniomuuii  pusuk, OUIHKA 6QIIOMHUX  PU3UKIE,

IHhopmayiiini mexnonozii, ynpaeiiHHa pU3UKAMU.

ABSTRACT

Borysenko Serhii. Currency risks at the world market.

The paper examines the theoretical and practical aspects of the concept of
currency risk, considers the issue of currency risk management and the
construction of the bank's information system based on modern methods of
currency risk assessment. The currency risk management system was analyzed
using the example of the First Ukrainian International Bank. The problems and
prospects of currency risk optimization for the purpose of hedging in the world and

in Ukraine are studied.

Key words: currency risk, currency risk assessment, information technology, risk
management.
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