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Pedepar:

1. lnceprauis NpuCBsY€Ha LOCIIIKEHHIO TEOPETUKO-METOAUYHUX I10JIOKEHD 1 IPAKTUYHUX PEKOMEHIALIN 040
OIIiHKM OllepalifiHUX PU3KMKiB 3 BpaXyBaHHSIM PO3II0/Iijly EKOHOMIYHOIO KalliTajly 3a pU3UK-iHIAIEHTaMU OaHKY.
3anpornoHOBaHO KOHLENTYalbHUN MiAXiA 40 OLiHKM olepaliiiHMX pU3KKiB 6aHKy Ha OCHOBi KOMIIJIEKCY €KOHOMIKO-
MaTeMaTUYHUX MOJeJIeN, SKUil 6a3yeThCs Ha OCBiMi iHO3eMHUX OAHKIBCHKUX YCTaHOB Ta MOJIOXEHb ba3enbcbKoro
KOMITeTy Ta aJJaiTOBaHUM TiJ] yKpaiHChKi pealii 6aHKiBCbKOTO CeKTOpy. lle 1ano 3MOory BU3HAUMTH PiBEHDb
MOXJIMBUX (PiHAHCOBUX BTPAT, CIIPUYMHEHUX LIUMU PU3MKaMU 6aHKIBCbKUM YCTaHOBAaM.YJOCKOHAJIEHO
MaTeMaTU4YHUH IHCTPYMEHTAPil po3NOoJiNly eKOHOMIYHOIO KaliTaly 32 pU3UK-iHIMAEHTaM1 6aHKiBCbKOi YCTaHOBU 3
METOIO MiABUILEHHS €(PEKTUBHOCTI YIIPaBJIiHHS MOTO ONEpaliiHUMU PU3MKAaMHU, 1O T03BOJIsI€E BU3HAUNUTHU BJIACHI

KOIITH O6aHKYy, JOCTATHI IJIs1 IOKPUTTS MOTEHUiHHNX 30MTKIiB IIPY 33JaHOMY PiBHI TOJIEPAHTHOCTI [I0 OllepaliiiHoro



PU3UKY [J151 KOHKPETHOT'O YaCOBOTO FOPM30HTY. YIOCKOHAJIEHO Ta allpOOOBAHO MOJEJI OLiHKM OIepaLifiHOro
PHU3UKY Ha OCHOBI ninxony AMA (Advanced Measurement Approach), 1110 103BOJISIIOT KOHKPETU3YBATH i
IeTasizyBaTU pO3paxyHKH 32 OKDEMUMM HalpsIMaMU JisilIbHOCTI 6aHKy (6i3Hec-JliHisIMNM) i 117151 I€BHOTO TUILY
ornepauiliHuX BTpaT (PU3UK-iHIUIEHTIB), BCTAHOBJIEHUX JIJIs1 KOXKHOT'O 3 HAINPSIMKiB.3alIpOIIOHOBAHO
iHCTpyMeHTapill NPOTHO3YBaHHS BEJIMUMHY OllepaliliHUX PU3UKIB i EKOHOMIUYHOrO KamiTany 6aHKY Ha OCHOBI
3aCTOCYBaHHSI HelipOMepeXXeBOT0o MOJIeJII0BaHHS B [I0€JHAHHI 3 TOOYZ0BOIO paljiOHa/IbHUX CILIaiiHIB, 10 J03BOJIsIE
TMOJIIMNIIYTYA aHAJIITUYHI MOXKJIMBOCTI PO3pax0OBaHVX IPOTHO3HUX 3HAYEHb ONlepaLiHUX PUBUKIB i [ja€ MOXKJIMBICTb
($hopMyBaTH 110 HUM ONTUMAJIBHY 7 TUMYACOBOT0 Psly alalITUBHY CTPATETiI0, sIKa IOTpebye anpiopHoi
indopmauii mpo cTpyKTypy mykaHoi GyHKI[iOHANBbHOI 3aJ1€5KHOCTI.

2. The dissertation is devoted to the study of theoretical and methodological provisions and practical
recommendations on the assessment of operational risks, taking into account the distribution of economic capital
for risk-incidents of the bank. A conceptual approach to the assessment of the bank's operational risks based on a
set of economic and mathematical models based on the experience of foreign banking institutions and the
provisions of the Basel Committee and adapted to the Ukrainian realities of the banking sector is proposed. This
made it possible to determine the level of possible financial losses caused by these risks by banking
institutions.The mathematical toolkit of distribution of economic capital for risk incidents of a banking institution
with the purpose of increasing the efficiency of management of its operational risks has been improved, allowing
to determine the bank's own funds sufficient to cover potential losses at a given level of operational risk tolerance
for a particular time horizon. The models of operational risk assessment based on the AMA (Advanced
Measurement Approach) approach have been improved and tested, allowing to specify and detail the calculations
for certain lines of business of the bank (business lines) and for a certain type of operational losses (risk incidents)
established for each of the directions.The toolkit for forecasting the magnitude of operational risks and economic
capital of the bank based on the application of neural network modelling in conjunction with the construction of
rational splines is proposed, which allows improving the analytical capabilities of the calculated forecasted values
of operational risks and enabling them to form an optimal adaptive strategy based on them that does not require a
priori information on the structure desired functional dependence.
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