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2. Information technology of risk forecasting in information management systems

Pedepar:

1. Incepraniiina po6oTta npucBsyeHa po3po6ii iHpopmaliiiHOi TeXHOJIOTii TPOrHO3yBaHHS PU3KKY B
iHopmaLiiiHO-yIIpaBIsIOYUX CUCTEMaxX. Brieplie 3arrporloHOBaHO METO/, aHali3y Ta CUHTEe3Y QyHKIiOHaIbHOI
MoJeJli IPOrHO3yBaHHA pu3uKy B IYC, siknil BKIIOYae eTan BUbopy Haitbinbul e(peKTUBHOI MOZEJIi IPOTHO3yBaHHS
PU3MKY B 3aJIEXKHOCTI Bifj CTATUCTUYHUX XaPAKTEPUCTHUK BXiJHUX JAHMX, €Tall IPOTHO3yBAHHS 3HAYHUX 3MiH PU3UKY
Ta eTal KOPETyBaHHsI IDOrHO3y PU3MKY B 3aJIESKHOCTI Bif] IOMWJIKU NIPOTHO3Y. YL,OCKOHATIEHO METO],
IIPOrHO3yBaHHs pU3UKy Value-at-Risk misixom KoperyBaHHS MHOKHMKA CTaHJAPTHOTO BiJXUJIEHHS B 3aJIEXKHOCTI
Bifl, piBHSI IOMUJIKY IIPOTHO3Y. YIOCKOHAJIEHO METOJ, OL[iHKM €(PEKTUBHOCTI METO/IB i MOJieIell IPOTHO3YBaHHS
pu3uKy B IYC mIIIXOM BUKOPUCTAaHHS 3alIPDOIIOHOBAHOIO KPUTEPIIO BiTHOCHOTO piBHS BTpar. OTprMasa noaaabmni
PO3BUTOK KOHIENTya/IbHA MOJIEJIb IPOTHO3YBaHHS pu3uKy B IYC mu1gxoM ypaxyBaHHS (PaKTOPIB, SIKi IPU3BOJSATH J10
3HAYHUX 3MiH pu3uKy. HayKkoBi pe3ysbTaTty, OTpMMaHi B IUCEPTaLiliHi pobOTi, 3HaX0IsTh IPAKTUYHE

3aCTOCYBaHHS IIPYU TPOrHO3yBaHHi pu3uKy BIYC nianpruemMcTs, 6aHKiB, (piHAHCOBUX Ta iIHBECTULIHUX KOMIIaHIN.



2. Dissertation work is dedicated to development the information technology of risk forecasting in Information
Management Systems (IMS). The method of analysis and synthesis of risk forecasting functional model in IMS is
first developed. This method includes stages: stage of choice the most effective model of risk forecasting
depending on statistical characteristics of the initial data, a prediction stage of risk significant changes and a stage
of risk forecast correction depending on a forecast error, that allows to provide the unexceeding preselected level
of losses set by a user. The model of significant changes of risk is improved. This model includes risk factors which
result in occurrence of significant changes of a risk level. The method of currency risk forecasting Value-at-Risk is
improved. This method based on a risk forecast correction depending on a forecast error. Taken further
development the method of risk forecasting methods and models efficiency estimation. Scientific results, got in
dissertation work, find practical application at risk forecasting in IMS of banks, financial and investment

companies.
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