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I11. BimomMocTi mpo opranizariiio, e Big0OyBcsl 3aXHCT
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V. BimomocTi npo gucepraniio
Moga guceprariii:
Koau TemaTHYHHUX PYOpPHK: 06.35.51

Tema guceprauii:
1. EKoHOMiKO-MaTeMaThuyHe MOIeTI0BaHHS (DiHAHCOBUX PUBUKIB.

2. Economic and Mathematical Modeling of Financial Risks.

Pedepar:

1.V nuceprarniii po3po67€HO TEOPETUKO-METOIOJIOTiUHI [10JI0KEHHSI EKOHOMIKO-MaTeMaTUYHOTO MOJEIIOBaHHS
(iHaHCOBMX PU3UKIB, PO3BUHYTO iHCTPYMEHTApIl ix aHasi3y, BUMIpIOBaHHS Ta MOJE/IIOBAHHS, 1I00YJOBAHO Ta
IOCTiI)KeHO eKOHOMIKO-MaTeMaTUYHi MoJieJsii yIIpaBJliHHS pU3UKOM. Y nucepTalii 06rpyHTOBaHO poOJib IPOLELYP
BMMIipIOBAaHHS Ta PENUTHUHIOBOI OLiHKM (DIHAHCOBUX PU3KKIB. JlOCIiIKEHO BUMIpIOBaHHS (PIHAHCOBUX PU3HUKIB Y
ME>Kax pPi3HMX KOHLENTyaJIbHUX MiIXOLiB Ta 3aIpPONIOHOBAHO HU3KY HOBUX Mip pu3uKy. PO3p0o6ieHo JI0riKy Ta
iHCTpyMeHTapiil CTOXaCTUYHOTO MOJIEJIIOBaHHS (PiHAHCOBUX PUBUKIB. 3MOEIHOBAHO ACHMETPIiI0 Ta €eKCTPEMAaJIbHI
30MTKM B MeKaX Pi3HUX MiAX0fiB [0 ix BUMipioBaHHs. Briepiie 3alIpOIIOHOBAHO METOAUKY BPaxXyBaHHS CKOCY Ta
ekciecy 3a gonomororo pyHkuii I'pama-Illapsibe npu MOAEIIOBaHHI BEIMYMHNA YMOBHOTO KalliTaly-MiJ-PU3AKOM.
3anponoHOBaHO HU3KY METOIMK PO3PAaXyHKy BEJIMYMHI "€KOHOMIYHOrO KamniTtany" (piHaHCOBUX iHCTUTYTIB.

JocinKeHo JIoriKy peTUHIOBOrO MOJIeJIIOBaHHS (PiHAaHCOBMX PUBUKIB Ta PO3BMHYTO €KCIIEPTHUH MifgXif, 10



PEUTHHIOBOTO OLIiHIOBaHHS. Briepie 3arponoHOBaHO HEYiTKO-MHOKUHHUM MifXiT 70 MOJeT0BaHHS (PiHaHCOBUX
PHBUKIB i3 cIieliasbHO0 arperanieio okpeMux QyHKIIiM Hajlle>KHOCTI 3a LOMTOMOTOI0 KoITyJl. [To6yZioBaHO cCUCTEMY

PEUTHUHIOBUX MOJieJiel iKBiGHOCTI mopTdesst aKkiiii.

2. The theoretical and methodological positions of economic and mathematical modeling of financial risks are
elaborated in the thesis, tools of their analysis, measuring and modeling are developed, and the numbers of models
of optimization of risk are built. The role of measuring and rating estimation within framework of financial risks
modeling is presented. The different conceptual approaches for risk measuring are investigated and some new
measures of risk are offered. The logic and tools of stochastic modeling of financial risks are determined. The
asymmetry and extreme losses are modeled within frameworks of different approaches for risk measuring. The
methods of calculation of the "economic capital" size for financial institutes are developed. Rating model of
financial risks logically applicable is investigated and expert approach to the rating evaluation is presented. Fuzzy-
set approach for financial risks modeling with special aggregation of membership functions based on copula is
used. The system of ratings models of liquidity of portfolio equities is created grounds exclusively on "distance"
information.
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Penensentu
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