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2. Methods and Models of Operational Risk Assessment in Commercial Bank Management

Pedepar:

1. B pucepTaniiiHiil pobOTi MpOBEEHO TEOPETUYHNIA aHAJIi3 EKOHOMIYHOTrO i onepaniiiHoro pusrKy, Ha MifCTaBi
IIPOBEEHOr0 aHaJli3y po3pobJieHa KOHIeNTyalbHa MOJIeJb OLiHKY OIlepalliiiHOro PU3UKY B CUCTEMI YIIPaBIiHHS
KOMEPLiIHUM 6aHKOM, 3aCHOBAaHA Ha METO/i PEiH>KUHIPUHTY, B IKOMY BUKOPUCTaHI TPY OCHOBHI CKJIQJOB:
nigrorosya ¢aza; ¢pasza esosmonii; paza nocTpeirkuHiprHra. 3arrporIOHOBaHO KOMILJIEKC MOJeJieil OL[iHIOBAaHHS
oIepaliliHOTro pU3uKy KOMepLifHOro 6aHKy. [100yioBaHi MoJieli JO3BOJISIIOTh OLIHUTHU SIK pPiBeHb OIlepaLiliHOro
PU3MKY, TaK i 3HalTU HAIIPSIMU YIIPaBJIiHHS UM PU3UKOM. Po3pobieHa iHdpopMalliiHO-aHaIITUYHA cUCTeMa
OLIiHIOBaHHS Ta YIIPaBJIiHHS ONepaliiHUM PU3UKOM KOMEPLIHOTO 6aHKY. . 3alIpOTIOHOBAHO METOJ, OLiHIOBaHHS
€KOHOMIYHOTO e(eKTy Bifj BAKOPUCTAHHS CUCTEMU YIIPABJIiHHS OllepaliiiHUM PU3NKOM KOMEPLiMHOTO 6aHKY, SIKU
I03BOJISIE€ OLIHUTU MalOYTHIO €KOHOMIUHY BUTOJy Bifl 32CTOCYBaHHSI METOIiB i MoZiesiell OlliHIOBaHHSI OllepaliliHoro

PHU3UKY 32 PaXyHOK €()EKTUBHOIO BUKOPUCTAHHS PE3€PBHOrO KalliTaly 0aHKYy.

2. In the thesis the theoretical analysis of the economic and operational risk assessment has been provided. On the
basis of the analysis a conceptual model of the operational risk assessment in commercial Bank management has



been developed. It is based on the method in which three main components are used: a preparatory phase, the
phase of evolution, a post rendered phase. All these changes are taken into account in the process of operational
risk management. The models of operational risk assessment in the commercial Bank have been suggested. They
are based on the theory of fuzzy sets and fuzzy cognitive maps. The constructed models will help to assess the
level of operational risk in commercial Bank management and find necessary tools for its administration. The
information-analytical system assessment and operational risk in commercial Bank management has been worked
out. It is based on the developed methods and models of operational risk assessment. In this paper the method of
estimating the economic effect of the use of the system of operational risk in commercial bank management is
suggested.
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