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APPLICATION OF SIMULATION MODELING IN FINANCIAL RISK MANAGEMENT

Ciuri Koroglishvili
Georgian Technical University

Summary

One of the central questions in studies on financial market dynamics is financial risks
management. The study of complex systems requires methods of analysis and simulation with some
complex systems methodologies for application to risk assessment and management in financial
market area. Banking management includes the activities of decision support systems, query and
reporting, online analytical processing, statistical analysis, forecasting, and data mining. The most
common applications of computational finance are within the area of investment banking and financial
risk management can be considered as multi-agent systems. The aim of the paper is to discuss the

application of business intelligence methods to managing the financial category risks.

UCTIOJIb30BAHUE UMUTAIIMOHHBIX MOJIEJIEV B YIIPABJIEHUN
OVHAHCOBBIMHU PUICKAMU
Kopormuursuiu 11,

I'pysunckuit Texauueckuit YHUBEpcuTeT

Pesome

ITpomsBozCcTBeHHO-PUHAHCOBYIO IeATeIPHOCTh BCETZla COIPOBOXKIAIOT pucku. Mcxoxms us
3TOTO, IeNBI0 JAHHOM paboTHl SABIfeTCS aHanu3 Ou3Hec-IpobiIeM B JUHAMHKE COBPEMEHHOIO
(UHAHCOBOTO PBIHKA, B YAaCTHOCTH, BOIPOCOB YIIpaBIeHUA (UHAHCOBBIMU pUCKaMu. AHaau3
PHCKOB BKJIIOYAeT B ceOsA OIEHKYy PUCKOB UM METOABI MX CHIDKEHUA. B cTaTbe paccMaTpHBAIOTCA
IIPOLIeCCHI CHIDKEHHA (PUHAHCOBO-0AHKOBCKUX PUCKOB U UX 3P (PEKTUBHOTO yIpaBlIeHUs, KaK IpU
WCIIOJIb30BAHUY «TPALUIMOHHON» HMMHUTAIMOHHOM CHCTEMbl MOJENHPOBAaHUA, a TaKXKe IIpU
IIOMOIY MYJIBTHAar€HTHOTO MogzenupoBanusi. Ilpy moMomM MeTOZOB HMHTAI[MOHHOTO
MOJeIUPOBAHUA OCYLIECTBIAETCS OIlEHKA U YIpaBileHue (PUHAHCOBO-0AaHKOBCKUX PUCKOB

BBICOKOM CTEIIeHH CJIOKHOCTH.
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