PELEH3IA

Ha JHcepTaliiHy podoTy
JleBenuyk Jlronmunu bopuciBuu
Ha TeMy «Cucmema niompumky PUHAMmMA piuterb O GHANi3y OnepayiuHux
PUBUKIB,
npecTaBlIeHy Ha 3100y TTs CTyleHs A0KTopa (inocodii
B ranysi 3Hadb 12 IHbopmauiiiHi TeXHoor1i
3a crienianbHicTio 124 CucteMHUH aHami3

AKTyaJbHICTb TEMH AHCEPTALII.

OyHKIIOHYBaHHS IiANPMEMCTB DI3HHX THIB CYNPOBOIKYEThCA ChOTOHI
PO3LIMPEHHAM BMAIB iX MisMBHOCTI, MiABUINEHHAM (iHaHCOBOI aKTHBHOCTI Ha
JIOKaJbHOMY Ta MiIXKHApOJHOMY pIBHSX, MPOTHO3YBaHHAM 1 I[UIAHYBaHHIM
MoJajbIINX Ail, aHaNi30M MiSIBLHOCTI KOHKYpEeHTIB. B pe3ysbraTi HaKOMUYyHOTbCS
BeNMKi MacHBM (iHAHCOBMX [aHMX, SKi MOTPeOYyIOTh CIeLialbHOI MONepeIHBOT
06pOOKH, 3aCTOCYBaHHS METOJIB MAaTeMAaTUYHOTO MOJIEIIOBAHHSA 1 MPOTHO3YBaHHS B
Me)XaX CTBOPIOBAHMX CHCTeM MiATPUMKH mpuitHATTs pimens (CIIIIP). PesynpraTn
06pOOKH MOBMHHI OyTH KOHKDETHHMU Ta 3PO3YyMINMMH, a IHCTPYMEHTH i iX
06pO6KHM MTOBUHHI GYTH JOCTYTHUMH, aalTOBAHHMH 0 KOPUCTYBAUiB pPi3HKUX PIBHIB
Ta 3pYYHHMH Yy NpPakTHYHOMY KOpHMCTyBaHHI. [l HOCATHEHHs BHCOKOIO PIBHS
06pOOKH CTAaTMCTUYHUX/EKCIIEPUMEHTANIBHIX JaHUX HEOOXIJHO 3acTOCOBYBATH SK
KJIACHYHI CTATHCTHYHI METONHM, TaK 1 CydacHi METOAM IHTeNeKTyalbHOro aHaisy
nanux (IAJ]), 30kpema OaifeciBebki Metomu. Meroan IAJl BUHUKIM Ta HaOyiu
TOJABIION0 PO3BUTKY Ha OCHOBI ()YHKLIOHAIBHOTO Ta IMITALlIHHOTO MOJEFOBaHHS,
po3Mi3HaBaHHA 06pa3iB, MaTeMaTWYHWX METOHIB IITy4YHOTO IHTENEKTYy, Teopii
iHbopMaLlli TOLIO.

Jlo meroniB, moxenei i anroputMmiB [AJ] Hanexarb, 30KpeMa, OaileciBChKI
Mepeski Ta GaifeciBchka perpecisi, HeMPOHHI Mepexi, lepeBa pillleHb, HEiTKa JIOTiKa
Ta HeHpO-HeUiTKi CHCTEMH, METOJl OTIOPHUX BEKTOPIB, METOIH KIAaCTEPHOrO aHalisy,
METOM TOIIYKY ACOLiaTHBHUX MPAaBWJ, €BOJIOLiHe MPOrpaMyBaHHS i [eHETHYHI
aNrOpUTMHU, pi3HOMaHITHI MeTOAM Bisyamisauil JaHMx 1 Take iHme. Bucoka
MOMYJISAPHICT  METOJIIB {HTeNeKTyalbHOrO aHaji3y J[AaHMX 3yMOBJeHa IX
aJanToOBaHICTIO, 0araTo(yHKLIOHAIBHICTIO, HAsBHICTIO MOXJIMBOCTI 060poThOM 3
HEBM3HAYEHOCTSIMM DI3HMX THUIIB i MPUPOIM, @ TAKOX MOXKJHUBICTIO MOOYHOBH
6araToBUMIpHHX KOMOIHOBaHMX Mojeseil 3 BUCOKAMU XapaKTEPUCTHKAMHU SKOCTI
OL[IHOK MPOTHO3iB Ta CHCTEM KepyBaHHS Ha iX OCHOBI.

[lupokoro 3actocysants [AJl HaOyB y 3aJayax aHajiizy Ta MEHEIKMEHTY
}iHAHCOBHX PH3HKIB, OCKiIbKM BOHM HAaJaloTh MOMKJIHMBICTh MOJIEIIOBATH HEliHIiHI
HeCTALiOHAPH] MPOLIECH 3 HEBU3HAYEHOCTSIMU Pi3HHX THIIIB, @ OCTYIIHI IHCTPYMEHTH



Biyasizamii HamgalOTh MOXIMBICTH BHKOHYBaTWM aHall3 JaHUX MPeIMETHUMHU
GbaxiBIsAMH, SKi He 3aBXIU BOJOIIIOTh BIANOBIIHUMH MAaT€MaTHYHUMH 3HAHHSMHU.
Mogeni i Metonu IAJ] — BennKa MIHHICTD TS KEPIBHUKIB 1 (paXiBLiB 3 MEHEKMEHTY
pusMKiB y (iHaHcax, O0COOJIMBO Ul aHajli3y Ta OLIHIOBAHHA  IIMPOKO
PO3MOBCIOKEHUX OIEpalliiHMX Ta PUHKOBUX PU3MKiB. 3a ponomororo meTodis 1A/l
MOXHAa OJIep)KAaTd BigUyTHi TMepeBard Yy KOHKYpPeHTHill 6opoTe0i LIUIAXOM
pO3B’sI3aHHS TaKMX 3a/1ad: OILIHIOBAaHHS ONepaliffHUX PHU3HKIB; NPOrHO3YBaHHS
BUILIAT MO3MYAIbHUKAMM KPEOWTIiB; OLHIOBAHHS PHHKOBHUX (DIHAHCOBUX PU3MKIB 3
METOIO HeJOMNYIIEeHHs MOXJIMBOro GaHKpoTcTBa Ta iHIIe. JlocBia (QyHKLIOHYBaHHS
GaraTbox (PiHAHCOBMX IMiINPHEMCTB CBIAYHUTh, WO HPUOYTOK BiA NPAKTHYHOTO
BukopuctadHs Metoxis IAJ] ta CIIIIP Ha Tx OCHOBI 4acTO I0CATa€ CTa BiICOTKIB.

AxtyanbHicTh mogaHoro JleBeHuyk JIFOAMUIIOW TOCTIKEHHS TAKOX TOJIATae y
3aCTOCYBaHHI Cy4acHUX METOJIB aHaji3y HaHHX 10 MOJEIIOBAaHHS 1 MPOrHO3YBaHHS
pO3BUTKY (iHAHCOBMX TPOILECIB, a TAKOXK OLIHIOBAHHS ONepalifHuX (iHAHCOBHUX
pusukiB. Lle TOSCHIOETHCS THM, [0 CbOTOJHI Cy4YacHUM cTaH ()iHAHCOBHUX
oprasizauiii moTpedye MOLIyKy Ta 3aCTOCYBaHHS HOBHUX (DOPM i METOJIB TIiABUILIECHHS
X KOHKYPEHTOCITPOMOJKHOCTI, yJOCKOHAJIEHHS Ta BIIPOBAKEHHS Yy MPAKTUKY HOBUX
TUNIB MaTeMAaTHYHUX MOJEJIel Ul MJIaHyBaHHS 1 MPOTHO3YBaHHS 1X MOAAJBIIOrO
PO3BUTKY B yMOBAax 3HA4YHOI KOHKYpEHLil Ta HEBH3HA4YeHOCTi, PU3MKY peauizauil
0araThbOX HECIIPHATIMBMX MPOLIECIB Ta CUTYyaLil, SKi 3yCTpPiualoThCs MiANPUEMCTBAM
pi3HEX (HOPM BIACHOCTI Y iX AisIBbHOCTI (HAIPUKIAM, YacTi 3MiHU Y 3aKOHOJABCTBI).
PisHoMaHiTHI (GopMH MposBy (iHAHCOBUX PHU3HUKIB, CKJIAIHICTh HACHIAKIB 1X
peanizalii 3yMOBIIIOIOTh HEOOXIIHICTh MOrTIMOJIEHOTO aHaNi3y PHU3UKIB MOXKIHBHX
BTpaT Ta CTPOrOr0 MAaTeMaTHYHOro OOTPYHTYBaHHsS IMOJITMKM OpraHisauid, ski
npaioTh 3 ¢GiHancamu. Tak¥MM YMHOM, 3aCTOCYBaHHS Cy4YaCHMX MaTeMaTHYHHX
METOZiB 70 aHajli3y Ta MeHeIKMeHTY (DiHaHCOBHMX PHU3HKIB 3abe3redye MOXKJIHUBICTD
OTpPHMaHHS OOIPYHTOBAHOI Ta IOCTOBIPHOI OLIHKM XapaKTePUCTUK JisIbHOCTI
MiAMPHEMCTB, SKi B3aEMOJIIOTh 3 (piHaHCOBUMHU noTokamu. OTxe, 3a1a4i CTBOPEHHS
HOBUX MAaTeMaTHYHUX Mojejieldl I MeTOMAiB OLIHIOBaHHS 1 MPOTHO3YBAaHHs CTaHy
(iHaHCOBMX KOMIIaHiil 3 METOIO 3MEHILEHHS BTPaT Ta yHUKHEHHs iX OaHKPOTCTBa, a
TAaKOK I ABUILEHHS PiBHS iX (iHAHCOBOI CTIHKOCTI € BUCOKO aKTyallbHUMHU.

OuiHka OOIPDYHTOBAHOCTI HAYKOBHX  pe3yJbTaTiB  aucepraumii, ix
JAOCTOBIPHOCTI T2 HOBHU3HH.

1. CtBopeHo HOBiI MaremarH4Hi Mozeni y ¢opmi OaifeciBcbkoi Mepexki i
GaifeciBchkoi perpecii, siki BiAPI3HSIOTBCS MOMKIMBICTIO BpaxXyBaHHsS HMOBIPHICHO-
CTATUCTMYHUX HEBU3HAYEHOCTEH NaHMX Ta EKCIIEPTHUX OLIHOK 1 3a0e3medyroTh
MiIBHINEHHS aJeKBAaTHOCTI Ta SAKOCTI OLIHIOBAHHS MOMKJIMBUX OINEpaliiHuX
(biHaHCOBUX BTpAT.



2. 3ampomoHOBaHO 1| 3aCTOCOBAaHO METOJ CTPYKTYpPHO-IapaMeTpUYHOL
amanrauii Mmoaeneit y popmi Mepesx baiteca 10 HOBUX AaHUX (OLIHIOBAHHS CTPYKTYypHU
i mapameTpiB Mojesi 3 BHUKOPHCTAHHSIM HAJIeKHHMX KPUTEpIiB SKOCTI) 3 METOO
MiABUILNEHHS AaIeKBaTHOCTI 1 TOYHOCTI TPOTrHO3IB HMOBIPHICHO-CTATHCTHYHUX
MoJiejied B yMOBaX HaJaXOKEHHS HOBUX JaHUX.

3. YI0oCKOHANIEHO OOYHMCIIOBATIBHI MPOLENypHU, 110 BUKOPUCTOBYIOTHCS IS
00pOOKM CTAaTMCTUYHHUX JAHWX, OLIHIOBAaHHS CTPYKTYypH 1 NapaMeTpiB Mojere
(ynockoHaneHHs MeToxy MownTe-Kapio 11 MapKOBCHKHX JIaHIIOTIB) ONepalidnHux
PH3UKIB.

JIOCTOBIpHICTb OTPUMaHMX pe3yJbTaTiB OOYHCIIIOBANIBHUX EKCIIEPUMEHTIB
NiATBEPIKYETHCS KOPEKTHUM 3aCTOCYBAHHSM BiJINIOBIIHOTO anapary MareMaTHqHOro
MOJIIOBAHHS 1 MPOTHO3YBaHHS PO3BUTKY HENIHIHHUX HECTAalllOHAPHHMX MNPOLECIB, &
TaKO)X BHKOHAHHSM MHOXHHU €KCIEPUMEHTIB 3 BHKOPHUCTaHHAM (aKTHYHHX i
JI0/IaTKOBO 3r€HEpPOBAaHMX JaHUX, L0 BiINOBLIAIOTh BUMOIaMm 10 (GiHaHCOBHMX BTpaT
Ta XapaKTepUCTUKaM JOCiiKyBaHoro (inancoBoro mianpuemcrsa. Otpumani
pe3y/lbTaTH  €KCIIEPUMEHTIB  BIANOBINAOTH  BHMOraMm [0 IX  TOBHOTH,
iH)OpPMAaTUBHOCTI Ta 3HAYYLIOCTI, WO MIATBEPKEHO CTATUCTUYHUM TECTYBAHHAM 3a
JOTIOMOTOI0  KOPEKTHO  BMKOPHCTaHMX  CTaTUCTHYHMX  MeTpuK. KoHTpoJb
3aCTOCYBaHHS METPHMK 3IiMCHEHO Ha He3ale)XHHX, KOPEKTHO MiIiOpaHuX TEeCTOBHUX
BUOIpKaxX JaHWMX, IO JOJATKOBO MIiATBEPAXKYE JOCTOBIPHICTH OTPHUMaHHX
37100yBavYKOI0 HAYKOBUX Pe3yJIbTaTIB.

HaykoBi 10J10%KeHHs1, BUCHOBKH Ta c(OpMyIbOBaHi peKOMeHalii € y 10CTaTHil
Mipi 06IpyHTOBaHMMHU. BOHM IPYHTYIOTHCSI Ha PeJIeBAHTHUX CyYaCHUX BITUM3HSHUX
Ta 3apyODKHMX HAyKOBHX JKepelaX, a TakKOX KOPEKTHO BHKOPHCTOBYIOTh
METOJIOJIOTII0 CHCTEMHOIO aHaji3y, IHTeJIeKTyalbHOIo aHaji3dy [IaHHMX, 30Kpema
Cy4acHOro perpeciiiHoro Tta GaifeciBCcbKOro MiAXOAIB [0 aHaji3y [aHUX Ta
eKCIIePTHHX OLIHOK, MAaTEMaTHYHOT CTATUCTHUKY 1 METO/IiB INTY4YHOTO IHTEJIEKTY.

V gucepraniffHoMy JOCHi/DKeHHI 3100yBadka OTpMMajna HOBI HayKOBI
pe3ynbTaTH CTOCOBHO aHalli3y HeJiHIHMX HecTallioOHapHHX MPOLECIB y (iHaHCaX.
MoHa BBa)XKaTH OCHOBHMM 3 HHX METOJ CTPYKTYpHO-TapaMeTpUuHoi agamTaiii
MMOBIpHICHO-CTaTHCTUYHKUX Mojielnelt y hopMi 6aleCiBCbKMX MEPEeXK 10 HOBUX JaHUX
(IOBTOpHE  OLIHIOBaHHS CTPYKTYpH 1 [HapaMeTpiB MOAeNli 3 KOPEKTHHM
BUKOPHMCTAHHAM BiMOBITHUX KPUTEPIiiB a€KBATHOCTI) 3 METOIO IiIBUILEHHS SKOCT]
noGyI0BaHUX Mojelel omepauiiHuxX (iHAHCOBUX PU3HKiB. Lle nano MoXIMBICTb
YTOUHHUTH OIIHKH MOJIMBHX BTpaT BHACIIZOK peaisawii omepauidiHuMX pU3HKiB Ta
HeoOXiHe pe3epBYBaHHS KalliTaly.

HaykoBi nocnimxenns Oyau BUKOHaHI 3100yBaueM Ha Kadenpi MareMaTHIHHX
metoxiB cuctemHoro aHanizy KIIIim. Iropst Cikopcbkoro B pamkax HJ/IP (Homepu
nepxxpeectpauii 01170002435 ta 0118U003668) min kepiBHMLTBOM IMpodecopa



KIII im. Iropss CikopchbKoro, MOKTOpa TexHIYHHMX Hayk, mpodecopa bigroka Ilerpa
[BaHOBHMYA.

TakuM YMHOM, TIIOCTaBjeHe B JUCepTalilHIA pOOOTI HayKoBe 3aBIaHHS
CTOCOBHO DPO3POOKM METOIMKH, MOJeTed i KOMITIOTEpHOI CHUCTEMH MiATPUMKH
NPUHHATTS pillleHb s MOJETIOBaHHs 1 OLIHIOBAaHHS OMepalidHuX (QIHAHCOBUX
PHM3MKIB, pe3epBYyBaHHS KamiTaly /s [OKPUTTS MOXIMBUX BTpaT BHUKOHAHO
MOBHICTIO 1 3m00yBauka y TMOBHIH Mipi OBOJIOJiNA METOMNOJIOTIEI0 HAyKOBOI
IISIIBHOCTI.

Ouinka 3MmicTy auceprauii, ii 3aBepuIeHiCTh Ta AOTPHMAHHS NPHHUHKIIB
aKaJeMivHoOI J00pOYeCHOCTI.

3a cBOiM 3MicTOM amcepraliiiHa pobOoTa 3100yBauku JleBeHuyk Jlroamuiu
BopuciBau mosHicTio Bianosinae CranmapTy BHIIOI OCBiTH 31 cneuiaabHOCTI 124
CHuCTeMHMI aHali3 Ta HANpPAMOM OCIiJDKEeHb, IO BiANOBigae OCBITHIA Hporpami
CucTeMHHUH aHami3.

Jlucepraiiiina pobota € 3aBepIICHOI HAayKOBOIO Ipalelo i CBIAYHMTH MPO
HasBHICTb OCOOMCTOrO TEOPETHYHOrO 1 MPAaKTUYHOTO BHECKY 3100yBaYKH Y
HAYKOBHIA HampsAM AociikeHb «CUCTEMHUN aHali3».

Po3rnsHyBIIM 3BIT MOAIOHOCTI 3a pe3yibTaTaMH IE€PeBipKM AMCEpTaLiHHOI
po0GOTH Ha TEKCTOBI CIHIBMAiHHS, MOXHa 3pOOMTH BHCHOBOK, LIO AMCEpTaliiHa
po6Gora Jlepenuyk Jlronmunu BOpUCIBHU € pe3ybTaToM CaMOCTIHHUX NOCTIIKEHb
37100yBauK¥ 1 He MICTUTh ejieMeHTiB Qanbcubikamii, xoMmimsuii, Qabpuxauii,
myariaty Ta 3amo3uveHb. Bukopucradi imei, pe3ynbTaTH i TEKCTH iHIIMX aBTOPIB
MAaroTh HaJIEXKHI MOCUJIAaHHS Ha BiJIMOBIIHE AKepeJo.

MoBa Ta ¢THJIb BUKJIAI€HHS pe3y./bTaTiB.

JlucepTamiitHa poOoTa HanMcaHa yKpaiHCbKOK MOBOIO.

Pe3ynbTaTh BUKOHAHHS TEOPETHYHHX 1 NPAKTUYHUX JOCHIIKEHb POOOTH
BHUKJIA[ICHO LIJiCHO, JOTiYHO, MOCiJ0BHO, KOPEKTHO Ta AOCTYIHO. B mpezacTapnenHi
pe3yJIbTaTiB JOCHIIKeHHsST BUKOPUCTAHO HAyKOBUHM CTUJIb Ta 3aCTOCOBaHa Cy4yacHa
3aranbHONpHUIfHATa HayKoBa TepMiHojoris. TekcT aucepTaliiiHOi poOOTH € YiTKO
CTPYKTYPOBaHMM, 1IN0 MOJEruly€ COPUHHATTS 11 3MICTy, Ja€ MOXJIHMBICTb
choKycyBaTHCh HA KOHKPETHOMY aCMeKTi JOCIiIKEHHS 1 TOCHIAaHHIX Ha BiAMOBIIHI
JIOCTYIHI HayKoBi skepena. Take MonaHHs pe3yJbTaTiB, OTPMMAHUX Ha OCHOBI
BUKOHAHUX TEOPETHYHUX Ta EKCIEePUMEHTAJIbHUX JOCIIIKEHb JHUCEPTaHTKH,
3abe3neuye JOCTYIHICTh iX MOTTHOIEHOr0 CIPUMHATTS Ta YCHIIUHMA MOabLINM
PO3BUTOK BUOPAHOTO HAYKOBOI'O HAMpsMY.

JlucepTaiiss CKIamaeTbesi 3 BCTYIY, YOTHPBOX pO3[iNiB, BUCHOBKIB, CITUCKY
niTepaTypH Ta JDOJATKiB. 3araibHUi 00csr aucepTalii 168 cTOPIHOK.



V BCTyIi BU3HAYEHO TOJIOBHY METYy POOOTH Ta CUCTEMHO MOCTABJICHO 3aBIaHHs
NOCITiIKeHHsl, OOIPYHTOBaHO aKTyalbHICTh TeMH aucepTauiinoi poborh. Takox
PO3IUISHYTO MPOOJIEMHI MOMEHTH ICHYIOUHX IMiZXOMIB 1 M0IaHO HAYKOBY HOBU3HY Ta
MPaKTHYHY 3HAYMMICTh OTPMMAHUX pe3ylbTaTiB. 3100yBavka TaKOX 3a3Hayae
ocoOMCTHII BHECOK, ampodallilo MaTepianiB auceprauii Ta Tepesiuye HasBHI
nyOtikalii 3a TeMOIO POOOTH.

Tepumii po3ain MPUCBAYEHO aHAli3y METOIB Ta BUKOHAHMX POOIT B Hampsmi
MOJEIOBAHHA 1 TPOTHO3yBaHHS  HENiHIMHMX  HeCTalliOHApHUX  MPOLECIB,
XapakTepHUX s CHCTEMHOTro JHOCHimkeHHs (iHaHcoBMX pusukiB. Ha ocHOBI
BUKOHAHOTO aHaji3y 3po0JIeHO Yy3aralbHEHMH OINAA Kjiacy Mofened i
MaTeMaTHYHOTO MOJEIIOBAaHHS Ta OIIHIOBaHHS (iHAHCOBUX PH3MKIB. 30Kpema,
3po0JIeHO aKIeHT Ha GaleciBCcbKOMY MiAXOAI O MOJAETIOBAHHS CKJIaHUX MPOLECIB B
YyMOBax HasBHOCTI HEBM3HAYEHOCTI CTPYKTYPHOrO 1 MapaMeTpU4HOro XapakTepy,
KU 3a0e3nedye aBTOMATH3AIlil0 MPOLeCy OLIHIOBAaHHS 1 BpaxyBaHHsS MOXIIMBHX
HeBU3HaueHocTel. TakoX 3ampormoHOBAaHO OMISLA  Cy4YacHOTO  MPOrpaMHOro
iHCTpyMeHTapito s 1mo0yaoBH iHGOPMALiHHOI CUCTEMH MIATPUMKH MPUAHSATTS
pilleHs, 1o 3a6e3nedye HAJTEKHUH aHali3 MpOLeciB, MOB’S3aHMX 3 ONepaliiHUMH
(hiHaHCOBUMH PU3UKaMHU.

Y  gpyromy  po3mii  BHKOHAHO  IOINIMONEHWH — aHali3  MOXJIMBHX
HEeBU3HAUCHOCTEH [aHMX, XapaKTepHHUX [UIs MOJAETIOBaHHA 1 MPOTHO3YBaHHS
PO3BUTKY HeCTalliOHApHUX (PIHAHCOBHMX INpOLECIB. PO3IVISIHYTO KIac MaTeMaTUYHMX
Mogieseil, sIKi MOXKyTh OYTH 3aCTOCOBaHi Juisi (pOPMaii30BaHOIO ONKUCY HENHIMHUX
HecTalliloHapHUX TnpoleciB y ¢inancax. lLle Mogeni, 1m0 TIPYHTYIOTbCS Ha
BUKOPHCTaHHi 0aieCiBCHKOro MporpamyBaHHsl, a TaKOXK JI0CTaTHbO YHiBepcasbHi 1S
IIPaKTHYHOTO BUKOPMCTAHHs y3araibHeHi miHiiiHi Mogeni (YJIM). [lns ouintoBaHHs
napaMeTpiB 0al€CiBCHKUX perpeciiiHux Mojelel 3arnporoHOBaHO BMKOPHCTATH
yHiBepcanpHuil MeTon MonTe-Kapno mist Mapkiebkux nanimoris (MKMII), sikuid
3abe3reuye IiJBUIIEHHS SAKOCTI OLIHOK [apameTpiB JiHIHHMX Ta HeNIHIHHUX
Mojenedl i, BiAMOBiAHO, MiJABMIIEHHS aIeKBAaTHOCTI MOOYJOBaHMX MoOJeNel 3a
HasBHOCTI HIMOBIPHICHO-CTATUCTUYHUX HEBU3HAYEHOCTEHN y CTATUCTUYHUX JaHHUX.

V TpeThoMy po37iii 3400yBauka mojaja 3anporioHOBaHUH METOJ CTPYKTYpPHO-
napaMeTpUyHOi anmanTtanii OaieciBCbKMX MOJeNed A0 CTaTUCTUYHHUX [aHHX, SKUH
3abesredye BHCOKY adeKBaTHICTh MOOYyHOBaHMX Mojenell B yMOBaX HasBHOCTI
HeCTAI[lOHAPHOCTI Ta HeNiHifHOCTI KociimKyBaHux GiHaHCOBMX mpolecis. B posaini
PO3IIISIHYTO BaXJMBY 3a1ady CTPYKTYpPHOTO HaBuaHHs Oal€CiBCbKHX Mepex B
yMOBax MOBHHUX Ta HEMOBHUX BUOIPOK JaHuX. ITIATOTOBKY daHUX 10 MOJEIOBAHHS
3aIpPOIIOHOBAHO BUKOHATH 3a JI0TIOMOrOK0 METOAIB binbTpallii 6aieciBCbKOro THUITY.

YerBepTHii po3aia poboTH mpucBsdeHo cTBOpeHHIo inpopmauiitoi CIITIP s
BUKOHAHHS TOrMOIeHOro aHanizy (iHaHCOBHMX MpoleciB Ta BUOpaHUMX (IHAHCOBHX
pu3ukiB. CPOpMyIbOBaHO KpHUTepii Aiisi OLIHIOBAHHS aJ€KBATHOCTI IOOYIOBaHMX



Mojeneil i SIKOCTI OLIHOK IIPOTrHO3iB, @ TaKOXK IOAAHO MPUKJIAAX OLIHIOBAHHS
omepaliiiHUX PU3MKIB Ha OCHOBI CTATUCTHYHMX NAHMX Ta EKCIEPTHMX OLIHOK.
CTBOpEHO MPOLEAYPY aJaNTUBHOIO OLIHIOBAHHS IPOTHO3iB MOXKIMBUX (iHAHCOBHX
BTpaT BHACNIJOK peaizalii ornepauifiHMX pPH3UKiB. Y pO3Iili MOAaHO MiACYMKH
BHKOHAHHS OOYMCIIIOBAJIBbHUX eKcrepuMeHTiB 3a gomomororo CIIIP Ta Ix
NOPiBHSUTBHUN aHai3.

Jluceprauiiina po6ora odopmiieHa BianosiaHo 10 Bumor Hakasy MOH Ykpainu
Bix 12 ciuns 2017 p. Ne 40 «IIpo 3aTBepKeHHS BAMOT 10 OQOPMIIEHHS AMCEPTaLlii».

OnpuioaHeHHs: pe3y/IbTaTiB AHcepPTaliliHOT pOOOTH.

HaykoBi pesynbTaTd amceprauii BucBiTIeHI y 14 HaykoBUX myOuiKaiisx
3700yBadyKy, cepell SKUX: 3 CTAaTTi y HayKOBHX (haXOBHUX BHIAAHHAX YKpaiHu SKi
BKJIIOUEHI Ha JaTy OMmyOJIiKyBaHHs [0 TepeiKy HayKOBUX (PaXOBUX BHIaHb YKpaiHH
3a crnemiajbHicTIO 124 CucTeMHME aHajii3, | cTarTs y NepioAMYHOMY HayKOBOMY
BUIAHHI, NpoiHgekcoBaHomy y ©6a3i mannx Web of Science, 1 crarrs vy
nepiofMYHOMY HAyKOBOMY BHIAHHI, MpoiHAekcoBaHOMy y 0asi manmx Scopus, 1
cTarTs y IEepioAWYHOMY HAayKOBOMY BHMJAHHI IHINOI KpaiHH, WO [JOAATKOBO
BioOpaxkae pe3yabTaTH JucepTaLii.

Takox pe3ynbTaTh auceprauii Oynu ampoboBaHi Ha 8 HayKOBHMX (DaxoBHX
KOH(EepeHLisX.

Vci my6aikanii 3100yBauKy MarTh BUCOKHI HAyKOBHMMH piBeHb. Y HHUX JETAIbHO
PO3KPHBAIOTHCS OCHOBHI HAYKOBI pe3yJIbTaTH BUKOHAHOIO N0CHiKeHHs. OcoOUCTHi
BHECOK 3100yBauky 10 MyOiikamiil 3a criBaBTOPCTBOM BaroMHi, 0COOIMBO y OMKUCI
eKCIIEpUMEHTAIbHUX YacTUH poboru. [IpuHLMMIB akazemiuHoi K0OpOYEeCHOCTI Yy
KOIHIH 3 myOJtikaliii He NopyIIEeHO.

TakiM 4YMHOM, HAyKOBi pe3yJbTaTh, MpeJCTaBlieHi B aucepTalilHii poboTi,
TIOBHICTIO BUCBITJIEH] Y HAyKOBHX MyOiKawisX 3400yBavKH.

HenoJiku Ta 3ayBajkeHHs1 10 AHcepTaNliiiHOi podoTH.

1. Tlpu mobynoBi Moneneil y ¢opmi OalleCiBCbKMX Mepek iCHYIOTH pi3Hi
MOKIHBOCTI (METOZHM) CTOCOBHO (OpMyJtoBaHHS (00YMCIIEHHs) HMOBIPHICHOTO
BUCHOBKY. AJle TaKHX (aJbTepHATHBHKX ) Pe3yIbTaTiB B poOOTI He 3HAHICHO.

2.V mpollecax MaTeMaTM4YHOTO MOJENOBAHHS perpeciiHux i OaleciBChKUX
Mozeieli HA OCHOBI CTATUCTUYHMX JAHMX 3yCTPiYatOThCS HEBH3HAYEHOCTI JaHHUX
CTOXAaCTHYHOTO XapaKTepy: BHMAAKOBi 30ypeHHs i MOXMOKM BUMIpiB. SIKUM YMHOM
BOHM BPaXOBYIOThCS MPH MOOY10BI Mozeei?

3. HemocTaTHBO YiTKO CKa3aHO sKi KpuTepii sAKocTi (ageKBaTHOCTI) Mopei
BUKOPUCTAHO TIpU MOOYAOBI MOBIPHICHO-CTATUCTHYHMX ~MOZeNeH Yy dbopmi
0aifeCiBCbKUX Mepex?



BBaxaro, 110 BHCIIOBJEHI BHINE 3ayBaKE€HHS He € BU3HAYAJIbHUMHU 1 He
3MEHIIYIOTh HAYKOBY HOBM3HY Ta MMPAaKTHYHY 3HAYMMICTb OTPUMaHHUX 3100yBaYKOIO
pe3yJbTariB, BOHH HE BIUIMBAIOTh Ha 3arajbHy MO3UTHBHY OLIHKY JMCEpTaLiiHOI
poOoTH.

BucHOBOK npo auceprauiiHy podory.

Bpaxaro, 10 auceprauiiiHa pobora 3700yBaduKH CTYIeHs JOKTOpa dinocodii,
Jlesenuyk Jlrogmunu bBopuciBuu, Ha Temy «Cucmema niOmpumku NpUtHAMMIA
piuens 01 ananizy onepayitunux pusuKkie» BAKOHAHA Ha BUCOKOMY HayKOBOMY DiBHI,
He MOpYIIy€ MPUHIMIIB aKageMiuyHOl J00pOYecHOCTI 1 € 3aKiHYEHHM HayKOBHUM
JOCIIIKEHHSM, 1110 Ma€ JOCTATHBO XOPOIIi MEPCHIEKTUBH IS IOAAIBIIOTNO PO3BUTKY.
CyKynHIiCTb TEOPETHMYHMX 1 MPAKTHYHHX pPe3yJbTaTiB BUKOHAHOIO JOCIIIKEHHS
PO3B’S3y€ HAyKOBE 3aBIaHHs, L0 MAe CYTTEBE 3HAUCHHS Ul CHCTEMHOrO aHai3y.
Jucepraliiina po6GoTa 3a aKTyalbHICTIO, MPAaKTUYHOIO LIHHICTIO Ta HAyKOBOKO
HOBM3HOIO MOBHICTIO BIAMOBiZae BUMOraM YHWHHOTO 3aKOHOJABCTBA YKpalHH, IO
nepenbayeni B m.6 — 9 «IlopsiaKy MpUCYIKEHHs CTyINeHs JoKTopa ¢imocodii Ta
CKacyBaHHs DilllEHHs pa30BOi CIeliani30BaHOl BUSHOI pajau 3aKjiady BHILOI OCBITH,
HayKOBOI YCTAHOBH PO MPHUCY/DKEHHS CTYIeHs ToKTopa dinocodii», 3aTBEpIKEHOTO
ITocranoBoro Kabinety MinictpiB Ykpainu Bix 12 ciuns 2022 p. Ne 44,

3mobyBauka JleBeHuyk Jltogmuna bopuciBHa 3aciyroBye Ha NPUCYKEHHS
ctyneHs noktopa ¢inocodii B ramysi 3HaHb 12 IHdopmauiiiHi TexHosorii 3a
crewianabHicTIO 124 CrcTeMHUH aHali3.

Peuensenr:
npodecop Kapeapyu MaTeMaTHUHUX METO/IIB
CHUCTEMHOT0 aHasizy HaB4yaibHO-HAyKOBOTO
{HCTUTYTY TPUKJIAJIHOTO CUCTEMHOI0 aHali3y
HalioHaIbHOTO TeXHIYHOTO YHIBEPCUTETY
Ykpainu « KUiBCbKUM MONTITEXHIYHUNA 1HCTUTYT
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