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1. MozemoBanHs nopTderiB LiHHYX 1a1lepiB B yMOBaX I7100a71bHOI EKOHOMIYHOI HeCTabiIbHOCTI

2. Portfolio modeling under the global uncertainty conditions

Pedepar:

1. Inceprarnist NpUCBsY€Ha PO3pOOLi HOBUX Ta YAOCKOHAJIEHH] iCHYIOUMX METO0JIOTIYHUX MiXOLiB IO YIPaBJIiHHS
noprdesiem I[iHHUX nanepis. [i METOIO € CTBOPEHHS eKOHOMIKO-MaTEMaTUYHOTO IHCTPYMEHTAPilo, KUl TiBuILye
eeKTUBHICTb yIIpaBiliHHA NOPTQeieM B CyYaCHUX eKOHOMIYHMX YMOBax. Po3po6sieHo MeToHoIoriYHUH Hifxiz, 1o
onTuMizallii CTpyKTypu NopTdesis 3a HeliHIMHMMU KpUTEpPisSIMU Ta IO6YA0BaHO MOZeJli ONTMMI3allii 3a Hopmamu
[llapma, TpeliHopa, iHpopmauiiitHuM KoedilieHToM, VaR, CVaR. 3anponoHoBaHO METOL0JIOTII0 ONTUMI3alLii
CTPYKTypu NopTderis, o CTEKUTh 32 OeHUIMapKOM, IT06yI0BaHO Moaesi onTuMmizauii 3a kputepisimu TEV, TE2,
KopeJislielo 3 6eHIMapKoM. YIOCKOHJIEHO METOJ0JIOTYHI 3acaiyi OLIiHIOBaHHS PU3UKY 32 HAasIBHOCT] "Ba)KKUX
XBOCTIB", 1711 4Oro OOI'PYHTOBAHO 3aCTOCYBaHHs po3nofinis CTeiogeHTa Ta Jlansnaca. [TobygoBaHo
6aratokpuTepianbHi Mozei iMyHizalii nopTdesst obirauiil Ta XeIpKyBaHHS 3a JOIIOMOTOI0 OMNLiOHiB. PO3po6yeHo

niaxin 7o BpaxyBaHHS JIIOJICHKOTO KalliTany y piHaHCOBOMY IJIaHYBaHHI.



2. The thesis is dedicated to the development and improvement of methodological approaches to the portfolio
management. Its objective is to create an economic-mathematical toolset that increases the portfolio management
efficacy under the current economic conditions. A new methodological approach to the non-linear portfolio
optimization is developed, and the relevant portfolio optimization models with respect to the Sharpe ratio,
Treynor ratio, information ratio, VaR, CVaR are built. A tracking portfolio optimization methodology is proposed,
and the relevant portfolio optimization models with respect to TEV, TE2, and correlation with the benchmark are
built. Methodological framework of risk evaluation is improved to account for the "fat tails", for which the usage of
the Student’s t-distribution and the Laplace distribution is suggested. Multi-criteria models for the bond portfolio
immunization and options hedging are built. An approach to account for human capital in the financial planning is
developed.
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