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Tema gucepranii:
1. MogenoBaHHS NUMOBIPHOCTI 6aHKPYTCTBA MiANIPUEMCTB Ha OCHOBI TEOPii HEYiTKOI JIOTiKU.

2. Modeling the Probability of Business Bankruptcy Based on the Theory of Fuzzy Logic.

Pedepar:

1.V nuceprarniiiiHiit po60Ti po3p0o61€HO TEOPETUYHI MTOJIOXKEHHSI, METOIUYHI Ta TPAKTUYHI aCNEKTHU 11010
MOJI€JIIOBaHHS IMOBIPHOCTI 6aHKPYTCTBA IiANIPUEMCTB Ha OCHOBI T€OPii HEUiTKOI JIOTiKU. YIJOCKOHAJIEHO HAyKOBO-
METOAWYHI MiTX0IU: 040 IPOBEAEHHS aHai3y (piHaHCOBOI 3BITHOCTI 3aJIEXKHO BiJl HASBHUX METOZIB Ta
indopmariitHoi 6a3u NigIpueMCTBa; BUOOPY AUCKPHUMIHAHTHUX MOJeJiell OL[iHKY HMOBIPHOCTI OaHKPYTCTBA 3
NIO3M1LH iX aKIEeHTIB Ha 04€BUIHUX O3HAKaX KPU3U Y OJHOBUMIPDHOMY Ta 6araToOBUMIpHOMY aHasli3i, a TaKOX
CIIPOILEHIN CTaTUCTUYHIN NIpoLeNypi; iHCTpPyMEHTapilo nepeTBopeHs (pakTopiB BubpaHux mogeneit 3a HII(C)BO 3
METOIO PO3IIMPEHHS ePiofy AiarHOCTUKY cy6'ekTa. Po3po6seHo mifxiz, o0 OLiHKY HMOBIPHOCTI GaHKPYTCTBA,
OCHOBHUM 3MiCT SIKOTO - i€ PaH)XyBaHHS iHTerpajlbHUX OLiHOK IUCKPUMIHAHTHUX MOZesel 3a NCUX0(i3nIHOI0
"MIKJIOK 6aXKaHOCTI" yepes NnonepesHe HOPMYBaHHS KJIIOUOBUX MOKa3HMKIB QyHKIi, iX IepeTBOPEHHS y YaCTKOBI
Ta y3araJibHeHi 3Ha4eHHd. Ha 0CHOBI LIbOTO MigX0y IPOBEAEHO BUPIBHIOBAHHS PE3YJIbTAaTiB OLIHOK.

ABTOMAaTHU30BaHO BCi €Tany MOJEJIIOBAaHHS i TEOPETUYHO OOI'PYHTOBAHI MiAX0au 010 onTHUMI3aLii napameTpis pu



MOJeJIIOBaHHi 6y/1b-SIKUX iHIINX MIPOLECIB.

2. The dissertation work presents the elaboration of theory, methodical and practical aspects concerning modeling
the probability of business bankruptcy on the basis of the theory of fuzzy logic. Scientific and methodical
approaches have been improved regarding the following issues: analyzing financial reporting depending on
available methods and information base at an enterprise; the choice of discriminative models for assessing the
probability of bankruptcy from the point of view of their emphasis on obvious signs of a crisis in one-dimensional
and multidimensional analysis as well as a simplified statistical procedure; tools of transforming factors of selected
models according to New Accounting Regulations (Standards) with the purpose of extending the period of the
object diagnostic. Three groups of models for assessing a business bankruptcy probability have been studied with
their further detailed classification. Having synthesized their advantages and disadvantages, we have refined the
complex scientific and methodical approach to the selection of discriminative models for assessing bankruptcy
probability (their one-dimensional and multidimensional analysis and acceptable statistical procedures). Detailed
consideration of discriminative analysis models was conducted with the aim of their further testing at Ukrainian
enterprises in a particular industry. An approach to assessing the probability of bankruptcy has been developed,
the main idea of which is ranking integral assessments of discriminative models using psychophysical "desirability
scale" through preliminary valuation of key function indicators, their transformation into partial and generalized
values. Evaluation results have been adjusted on the basis of this approach. The modeling of diagnostics and
bankruptcy probability prediction has been automated. The developed software product has enabled to automate
the use of financial reporting data of enterprises thus accelerating the analysis of creditworthiness of business
partners and competitors. Approaches to optimizing parameters in modeling of any other processes in the context
of actual data from the work of financially reliable business entities and potential outsiders have been theoretically
grounded. Moreover, the proposed toolkit can be applied in other areas and fields.
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