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1. Mopzesni 6araTOBUMipHUX PU3UKIB B KOPIIOPAaTUBHUX CUCTEMAaX MiJITPUMKU IIPUMHSITTS pillleHb

2. Multivariate risk models in enterprise decision support systems

Pedepar:

1. Y nuceprauiiiniii pobOTi 3aIpONIOHOBaHA CUCTEMHA METOJ0JIOTis TOOYAOBY Ta BUKOPUCTAHHS CTaTUCTUYHO-
JIMOBipHiCHUX 6araTOBUMipHUX MOJieJlell pU3UKIB, 110 BUHMKAIOTDb Y CKJIQAHUX (PiHAHCOBO-E€KOHOMIYHUX CUCTEMAX,
B iHpOpMaLiliHMX CUCTeMaX MiATPUMKM IPUMHATTS PillleHb 3 YIPaBJiHHS pU3UKaMu. Po3pobiieHo MeTon o6y 0BU
KOMOIHOBAHOTO PO3IO/iy PU3MKY LIJISIXOM IO€JHAHHS €KCTPEMAIbHOTO i HOPMAJIbHOTO PO3IOAINIB y € AUHii
MozeJi. 3anpoIIOHOBAHO KiJIbKiCHE OLiHIOBAaHHS PU3UKY PUBUKOBUM NpodiseM y BUIIsIIi Mip pU3KKY Ta Mip
BiIXWJIEHHS PU3UKY. 3allpOIIOHOBAHO 0araTOBUMIpHY MOJieJlb PU3UKIB Ha OCHOBI KOITyJI Ta MapriHaJIbHUX
KOMOIHOBaHMX PO3NOIiTiB. PO3p06€HO METOIY BU3HAUEHHS KiIbKOCTi (DAKTOPIB PU3KKY LIJIIXOM aHAJIi3y BJIACHUX

qucesl MaTPULp Mip 3aJIe5KHOCTI METOZIaMU TeOpii BUITaIKOBUX MATPULIb.

2. The dissertation is dedicated to development of a complex system model and application methodology with
probability multivariate risk models, for complex financial and economic systems, in informational risk
management decision support systems. Based on analysis of risk estimation and management problem, argued
urgency of modeling risk with nonlinear asymmetric interaction problem. Developed a new method for risk



characteristics distribution construction by combining generalized Pareto distribution and normal distribution in
joint model for extremely large and common risk values. Proposed quantitative risk evaluation through risk profile
build from quantitative risk measures and deviation measures, for evaluation loss values risk and loss uncertainty
risk at the same time. Proposed multivariate risk modeling of dependent risks based on marginal combined
distributions and copulas. Active risk management portfolio optimal structure problem was solved by flexible
multivariate joint distribution modeling. In thesis proved usefulness of developed methods for number of risk
factors determination in economic system by analysis eigenvalues of correlation and concordance matrices.

Proposed models and methods are implemented in decision support system for Ukrainian Railways.
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