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IMPROVEMENTS OF ANALYTICAL AUTOMATED TOOLS FOR ANALYSIS
OF CORRELATED RISK PROCESSES
Turkia Ekaterine, Morozi Nato
Georgian Technical University
Summary

The paper presents research of existing in the organization different risk type correlation
accounting and monitoring processes. Out of main risk types special attention is paid to
operational risk. By studying this risk different dependent risk subtypes are identified. The
functional model of risk analysis system is described, which introduces new automated tools to
measure and monitor correlated risks. The result of incident and correlated risk measurement
provides data source for risk realization forecast, which makes possible to use forecasting methods.
Usually, this type of analysis in operational risk management models losses using Monte-Carlo
method, empirical distribution, Poisson, Weibull, Gamma, negative binomial, and other
distributions. This approach makes possible to minimize unexpected events and provides high

efficiency in decision making under uncertainty.

OBPABOTKA AHAJINTNYECKWUX ABTOMATHM3VPOBAHHBIX UHCTPYMEHTOB
JJI1 AHAJIM3A ITPOIECCOB KOPPEJIAIIMOHHBIX PYICKOB
Typxus E., Moposu H.

I'pysunckuit Texaumaecknii YHUBEpCUTET
Pestome

PaccmaTpuBaioTcs BOIIPOCHI MCC/IEAOBaHUA IIPOLIECCOB MOHHUTOPHHTA U ydeTa B3aHMMO-
KODpeJIAUY Pa3HBIX TUIOB PHUCKOB, CYyLIECTBYIOI[MX B OpraHW3anuu. AKIEHT cIelaH Ha
ONIepAlIMOHHBIH PUCK, HAa OCHOBAHMU HCCIEJOBAHUA KOTOPOTO BBIABJIAIOTCA THIIBI Pa3HBIX
3aBUCUMBIX puckoB. OmucaHa QyHKIMOHAIbHAA MOJENIb CUCTEMBI aHAIM3a PUCKOB, IO KOTOPO
IIPeAJIOXKEHbl pealu30BaHHbIE MEXaHW3MBI aBTOMATHM3ALMM MOHMUTOPHHIAa M ydYeTa B3aHMO-
KODPEeJIALUOHHBIX PUCKOB W HHIMAEHTOB. [lomydeHHBIe pe3ynbTaThl (POPMHUPYIOT HCTOYHUK
DAaHHBIX JJI1 QHAIW3a PHCKOB, HAa OCHOBE KOTOPOTO BO3MOXXHO MCIIOJIB30BaTh METOZBI
mporHosupoBanus. [l TAaKOro THIA aHANTH3a, KaK IIPAaBWIO, B ONEPAlMOHHBIX PHCKaX
IPUMEeHAIOTCS ~ MofenupoBanme 1o Meroxy Monre-Kapno, pacnpenenenne Ilyaccona,
SMIIMPHUYECKOe paclipefiesieHue, pacipefeneHue Beiibyira, raMma pacrpefesneHye, HeTaTUBHOE
OGUHOMUHAIBHOE pacIpefeneHue U T.I. IlomoOHBIN IOAXOA AenaeT BO3MOXKHBIM yMeHBIIEHMe
addexrta HeOXUZAHHOCTH U oOecliedrBaeT BBICOKYIO 35(GGEKTUBHOCTh NPHHATHA pelIeHnuiH
IIpU HeOIIpe/ie/IEHHBIX YCIOBUAX.
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