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PE®EPAT

Junnomnasn paboma, 53 ctpanuisl, 7 pUCyHKOB, 1 Tabnuia, 12 HICTOYHHUKOB,
1 mpunoxenue.

Kniouesvte cnosa: KPEJUTHBIM PUCK KOHTPATEHTA, CVA, DVA,
PFE, JE®OJIT, HETTUHI', OBECIIEUEHUE, JEPUBATHB, DKCIIOYIXA,
BHEBUPXXEBOW PHIHOK.

Oo0vekm uccnedoeanus’. KpeaAUTHbIE PUCKU.

Ilpeomem uccnedoeanua. METOOUKH pacueTa NOTCHLUHMATBHON Oyayuiei
MOJIBEP>KEHHOCTH KPEAUTHOMY PHUCKY.

Ilenv pabomst. pacCMOTPEHHE PA3IUYHBIX MOZENEH, TPUMEHSIONIUXCS TS
OLICHKH OynyIIeil CTOMMOCTH (PMHAHCOBBIX HHCTPYMEHTOB, OJIy4eHHE (POPMYI JJIs
pacyera CTOMMOCTEM OCHOBHBIX NIPOU3BOJIHBIX HWHCTPYMEHTOB, BBIYUCIICHUE
BEJINYVH KPEIUTHOTO PHUCKA.

Memoowt uccnedosanusn. METOJIbl TEOPUHU BEPOATHOCTEH, MATEMATUYECKOMN
CTaTUCTUKH, ((UHAHCOBON MaTEMAaTHKHU.

Pezynomam: hopmynbl Ajid pacyeTa CTOMMOCTEN OCHOBHBIX MPOU3BOJHBIX
WHCTPYMEHTOB, PaCUEeThl BEJIUYMH KPEIUTHOTO PUCKA.

Oo1acmolo npumenenua SBISIIOTCS KOPIOPATUBHbBIE (DMHAHCHI.



ABSTRACT

Graduate work, 53 pages, 7 fiures, 1 table, 12 sources, 1 application.

Key words: COUNTERPARTY CREDIT RISK, CVA, DVA, DEFAULT,
NETTING, COLLATERAL, DERIVATIVE, EXPOSURE, OVER-THE-
COUNTER MARKET.

Object of study: credit risks.

Subject of study: methods of calculation potential future exposure.

Objective: review different models used for estimation future values of base
derivatives, obtain formulas, and calculate values of credit risk.

Methods of research: methods of probability theory, mathematical statistics
and finance mathematics.

Result: formulas for calculating present and future values of base derivatives,
calculation of credit risk adjustments.

The field of application is the corporate finance.



