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V. BimomocTi npo gucepraniio
Moga guceprariii:
Koau TeMaTHYHHUX PyOPHK: 28.01.75

Tema guceprauii:
1. OnTumisauis piBHSI EKOHOMIYHOTO pU3KKY Ha 6a3i TEOPETHUKO- irPOBOrO MOZEIOBAHHS

2. Optimization of level of economic risk on the basis of game-theoretical modeling

Pedepar:

1. Inceprauist npucBsYeHa Po3po0Lii, JOCIIIPKEHHIO Ta 3aCTOCYBAaHHIO TEOPETUKO- irpOBOTrO MiAXO4Yy 4O ONTHUMi3alii
VIPaBJIiHHS €eKOHOMIYHMMY CUCTEMAaMU 3 YPAaxyBaHHSIM CyII€PEYHOCTI, HEBU3HAYEHOCTI, HEIIOBHOTH iHOpMallii,
KOH(QJIKTHOCTI, 6araTOKpUTEPiasbHOCTI, ajIbTEPHATUBHOCTI Ta NOPOJ)KEHOT0 HUMU €KOHOMIYHOI'O PUBUKY,
onTUMi3zallii piBHS KpeIUTHOTO PU3UKY 0aHKIB i (PiHAHCOBUX YCTAHOB, @ TAKOXK 3aCTOCYBAaHHIO aHTAarOHICTUYHUX
irop, sIKi 3aJ1aHi 32 yMOB HEMOBHO] iH(opMallii, 10 MOLEJIIOBAHHS CUTYyallill IPUMHSTTS YIPABIiHCbKUX PilllEeHb.
BrBYEHHS NMUATaHB SIKICHOTO Ta KiJIbKiICHOTO aHaJjli3y EKOHOMIYHOTIO PU3UKY 3 IO3MLiI Cy4aCcHOI EKOHOMIYHOI HAyKU
Zja710 3MOTY BUSIBUTU [I€PEyMOBH, BUKOHAHHS IKUX HEOOXiZiHE [1711 KODEKTHOTO TEOPETUKO-irPOBOr0 MOZEIIOBAHHS
€KOHOMIKY ¥ yIIpaBiiHHA. Y AucepTauiiiHoi poboTi yTOUHEHO NOHSTTS aHTarOHiCTUYHOI I'py, 110 3aaHa 3a YMOB
HeToBHOI iHpopmaliii, a Tako>XX po3p06JIeHO KOPEKTHI METOIM iX PO3B'sI3aHHS Ta 3BE€J€HHSI TAKUX irop 10 KJIACUIHUX

aHTaroHiCTUYHUX irop, 1o 3a1aHi 32 yMoB 1I0BHOI iHdopMalii. Po3risHyTi pi3Hi acniekTy npouecy NpURHATTS



VIPaBJIiHCBKUX PillleHb HA 6a3i pO3B'sI3aHHS AaHTArOHICTUYHUX irop, o 3aJaHi 3a yMOB HENIOBHOI iH(popMaliii.
Po3po6s1eHO TEOPETUKO-IrPOBY MOZEJIb ONTHMI3allii PiBHSI EKOHOMIYHOTO pU3KKY B IIpoLieci BUOOPY HANOIIbII

HaJliIMHUX NIOTEHLIMHUX [TO3UYAJIBHUKIB i BUBHAYEHHS iHIMBiAyaIbHOI BEJIMYMHU BilCOTKOBOI CTaBKHU

2. Dissertation is devoted development, research and application of game-theoretical approach of optimization of
management the economic systems taking into account contradiction, vagueness, incompleteness of information,
conflict, multicriteria, to alternativeness and descendant by them economic risk, to application of game-
theoretical approach for optimization of level of credit risk of banks and financial institutions, and similarly to
application of antagonistic games, set in the conditions of incomplete information, for the design of situations of
acceptance of administrative decisions. The study of questions of high-quality and quantitative analyses of
economic risk from positions of modern economic science allowed to expose pre-conditions implementation of
which is needed for the correct game-theoretical design of economy and management. The concept of
antagonistic game, set in the conditions of incomplete information is specified in dissertation, and the correct
methods of their decision and bringing such games over are similarly developed to the classic antagonistic games,
to set in the conditions of complete information. The questions of acceptance of administrative decisions are
considered on the basis of decision of antagonistic games, set in the conditions of incomplete information. The
game-theoretical model of choice of the most reliable potential borrowers and determination of individual amount
of percent bet is developed
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