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V. BimomocTi npo gucepraniio
Moga guceprariii:
Koau TemaTHYHHUX PYOpPHK: 06.35.51

Tema guceprauii:
1. MopemoBaHHs 6aHKiIBCbKMX PU3KKIB B yMOBax nepexony no "baszesns I1".

2. Banking risk modeling under condition of Basel II.

Pedepar:

1. Inceprarnist pUCBAYEHA OOCIIIPKEHHIO CY4aCHUX MiIXOiB 10 BUBHAUYEHHS Y MOJIEJIIOBAaHHS 0aHKiIBCbKUX PU3UKIB.
[TpoaHasizoBaHO €KOHOMIYHY NIPUPOJy 6aHKIBCKMX PU3UKIB 3 TOUKM 30PYy BITYM3HSHOIO Ta Mi’XKHaPOJHOTO
3aKOHO/IaBCTBA, JOBEAEHO BaKJIMBICTD iX 3aCTOCYBaHHS y 0aHKiBChKill cdepi. Po3pobiieHo Mozesli Ha OCHOBI
6aileciBCbKOro MiIX0ay [0 OLiHIOBAaHHS Ta BU3HAYEHHS IMOBIPHOCTI AedoJTy I03U4yalbHUKa Ta MiHIMaJIbHOTO
po3Mipy Karmitasny, o GOpMYyeEThCS 11 IOKPUTTS 30MTKIB Bif, peasnisaliii pu3ukiB. Y pamkax 6aieciBCbKOro mifxomy
POSTJISIHYTO [1Ba BapiaHTU MOJEJIIOBAHHS KPEAUTHOTO PU3UKY: MiAXi Ha OCHOBI MOJIETIIOBAaHHS METOZIOM MOHTe-
Kapsio Ta naHuoris Mapkosa (MKJIM) Ta koMmIiekcHa oliiHka metozioM Jlanaca (KOMJI). Ha ocHoBI nigxony
MKIJIM po3pob6seHa MeToguKa 6aiieciBCbKOro aHasli3y 1 MOLEJII0BaHHS KPEIUTHOTO PU3UKY (3aCTOCYBaHHS
CTPYKTYPHUX MOAeseN 3 myMamu). JlocainyKeHO BUKOPUCTaHHS BeIUYNHU VaR o710 MOJenioBaHHS Ta OLiHIOBaHHS

PHHKOBUX PU3MKIB. 3aJI€KHO Bif] IMOBIpHICHOTIO PO3110iny GakTopiB pu3rKy Ta BUAY QYHKIIOHAIBHOI 3aJ1€XKHOCTI



MiX 3MiHOIO BapTOCTi IOPTQEIs Ta 3MiHOI0 (PAKTOPIB PUKKY PO3IVISIHYTO OCHOBHI METOAU Ta MOAEJI IJ1s1
o64yuncyieHHs BemduHy VaR: Mojiesb MOCTiHUX KOBapiatliil; MoJiesib €eKCIIOHEHI1iaIbHO-3BasKeHNX KOBapialliii;
GARCH-Mogenb; Mogiesb Teopii eKCTpeMabHUX 3HaueHb. OGIPYHTOBAHO [IOLi/IbHICTb 3aCTOCYBAaHHS KOXKHOI 3

MOJIEJIEN.

2. The thesis is devoted to the study of modern approaches to the banking risk definition and modeling. The
economic nature of banking risks are analyzed in terms of domestic and international law, proved the importance
of modeling in the banking sector. The thesis deals with the models based on the Bayesian approach to evaluating
and determining the probability of default and minimum capital requirements. In the framework of the Bayesian
approach, we consider two ways of modeling credit risk: an approach based on Monte Carlo Markov Chains
approximation (MCMC) and Integrated Netscape Laplace Approximation (INLA). On the basis of the INLA approach
the dissertation depicts the technique of Bayesian analysis for credit risk modeling (the use of structural models
with noise). The thesis analyses using VaR for market risk modeling and evaluating. Depending on the probability
distribution of risk factors and type of functional relationship between the change in value of the portfolio and
changes in risk factors considered basic methods and models for calculating VaR: covariation model; GARCH-
model, extreme theory model.
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