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Summary 

As a tool for quantitative assessment of operational risk the theory of extreme values exceeding a certain critical 
value is used. The theory is based on a generalized Pareto distribution. The considered approach named Peaks Over-
Threshold takes into account the relation between frequency and magnitude of heavy losses from the set threshold to a 
certain level of confidence. The work shows that the extreme value model, in its Peaks Over Threshold representation, 
explains the behaviour of the operational risk in the tail area well. 

The algorithms for description the distribution of losses in the "tail" distribution, for estimation of high quantiles 
of aggregate losses lor determination of capital to be reserved by the bank for operational risk are developed and im-
plemented. 

Keywords: Loss severity distributions, Extreme Value Theory, generalized Pareto distribution, Peaks Over Thre-
shold. 
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Summary 

Batch methods of operative management of complex technological objects provide with the effective decision of 
homogeneous batch tasks of operative management. These methods are based on concept of uniformity space of com-
plex technological objects functioning. 
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