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Tema gucepranii:
1. CucreMHe MOJieJII0BaHHS 33724 NOPTQEIbLHOrO iHBECTYBaHHS

2. Applications of portfolio investment modelling

Pedepar:

1. Y po6orTi npencTaBieHo BUPIlI€HHS aKTyaJlbHOTO HAyKOBO-TIPAKTUYHOTO 3aBAAHHS CUCTEMHOTO MOJIEIIOBAaHHS
3a/1a4 NopTQesIbHOTO iHBECTYBAaHHS Ha OCHOBI METOJI0JIOTii CUCTEMHOro aHasizy Ta ¢piHaHCOBOI iHXeHepii.
[IpoBeneHo aHasi3 CyTHOCTE! 3a1a4 NOPT(EIbHOrO iHBECTYBaHHS Ta BU3HAYEHI MaTeMaTU4Hi Mogei ix peasnizauii.
BcTaHOB/IEHO JOAATKOBI CTATUCTUYHI BIACTUBOCTI YKPaiHCbKOIrO PMHKY LIiHHMX Manepis. 3apoloHOBaHO MOJETb
onTuMizalii iHBeCTULiITHOTO opTdeisi, MOAEsb OL[iHKM BAPTOCTi NOXinHUX (PiHAHCOBUX iIHCTPYMEHTIB - "MOZeJb
BUIIAIKOBOTO CEPEIHBOTO Ta MYJIbTU(MPAKTAIbHOI BOJIATUJILHOCTI" Ta METOZ, MOZEIIOBAHHS MHOKUHU 3aJIEKHUX
BUIIQJIKOBUX BEJINYMH - "HenapaMeTpuyHuil metod MoHTte-Kapso". Ha 0CHOBI cICTEMHOTO NiX04y pO3p0O0JIEHO
MoJienb YHi(IKOBaHOI cuCcTeMHU MOPTHETBLHOTO iHBECTYBaHHS. Moiesb la€ MOXKJIUBICTb iHBECTULITHUM KOMIIaHiSIM,

BUKOPHMCTOBYIOUM OKpEMI peastidaliii KOMIIOHEHTIB, CTBOPUTH BJIACHI CUCTEMH, SIKi aBTOMaTU3YIOTh CaMe iX BUL



IiIbHOCTI Ha (PiHAHCOBOMY PUHKY.

2. The thesis is dedicated to the research of novel mathematical models and method in financial engineering.The
proposed models and method are used to form the basis for the portfolio investment system developed on system
analysis principles. The statistical analysis in Ukrainian securities market was carried out. It was shown that this
market requires improved financial engineering models for taking into account identified statistical properties.
The following models and method in the financial engineering are introduced: portfolio optimization model,
derivatives pricing model - "stochastic mean multifractal volatility model" and risk estimation method -
"nonparametric Monte Carlo". Based on principles of system analysis, the unified model of portfolio investment
system was proposed. The system provides desired features: efficiency, scalability, extensibility, reliability,
transparency and low total cost of ownership.
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