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V. BizomocTi npo gucepraniio
MoBga guceprariii:
Koau TemaTuyHHUX PYOPHK: 06.35.51

Tema gucepranii:
1. EkoHOMiKO-MaTeMaTUYHe MOJIEJII0OBAaHHS PO3MillleHHS BiIbHUX (PiHAHCOBUX PECYPCiB

2. Economic-mathematical modeling of distribution of spare financial recourses

Pedepar:

1. O6'IKT IocimKeHHS: TpoLec po3MillleHHs KOWTiB Ha (iHaHCOBOMY PMHKY. MeTa oCiiKeHHs: po3pobKa
aJlarTOBAaHOE [10 YMOB HECTabisIbHOE €EKOHOMIKM METOAMKYU PO3MillleHHS BiJIbHUX (piHAHCOBUX pecypciB. MeTonu
IOCIIiIPKEHHS: EKOHOMIKO-MaTeMaTUYHE MOZEJIIOBAHHS, METOIY aHAJI3y i CUHTE3Yy, METOAM ONTUMI3allie,
iMiTalliiHOrO MOAENIOBaHHS. Pe3ybTaTH: 3alIPONIOHOBAHO TEOPETUYHY KOHLENTYaJIbHYy CXEMY CUCTEMU 3aTTy4EHHS
BislbHUX (iHAHCOBUX pecypciB cy0'iKTiB eKOHOMIKM B iHBeCTULIIHUI NIpOLieC; BUiIEHO OCHOBHI eTalu po3MilleHHs
KOUITiB Ha PiHAaHCOBOMY PUHKY Ta PO3p0O06JIEHO KOHLEILiI0 PO3MillleHHS BiJIbHUX (DIHAHCOBUX PECYPCiB;
PO3pO06IEHO METOIUKY PO3Milll€eHHS KOIITIB, SIKA ySBJIAi 3 c€b6e KOMIIJIEKC CIelialbHUX €KOHOMIKO-MaTeMaTUYHUX
MoJeJsiell Ta MeTO/iB IJ1s peasi3aliie KOHLeIIlie po3MileHHS KOIITiB; po3p06JIeHO HOBI MeTOIu BUOODPY
iHBeCTULiIHO-TIpKBabINBUX PiHAHCOBUX IHCTPYMEHTIB Ta IIPOrHO3YBaHHS HECTAl[iOHAPHUX YaCOBUX PSiTiB;
3aIPOIIOHOBAHO MiJXif, 10 BUOOPY HAIMEHII PU3UKOBUX (PiHAHCOBUX iHCTPYMEHTIB, @ TAKOXK YAOCKOHAIEHO METO],
OLIiHKM PeaslbHOE I0XOJHOCTi (DiHAaHCOBUX i HCTPYMEHTIB; OOrPYHTOBAHO BUKOPUCTAHHSI IPSIMUX Ta HENPSIMUX

METOJiB CTOXaCTUYHOTI0 IIPOrpaMyBaHHs 1J1s1 BUPiLIeHHs 3a/1a4 PO3MillleHHS KOIITiB; po3pobJieHa MeTOg1Ka



PO3MillleHHSI KOIUTIB IPOMIIJIA €KCIIEPMMEHTAJIbHY MIEPEBIPKY i 3 YCIiXOM BIIPOBAXYITbCS B iKap-0aHKY (M.
JoHenbk). HOBiTHICTB: po3p06JI€HO TEOPETUYHY KOHLENTyalIbHY CX€MYy CUCTEMH 3aJTy4€HHS BHYTPIlIHBOTO
iHBeCTULIIIHOTO MOTEHIjaly, sSIKa HalliJleHa Ha 3aJly4eHHs BilbHUX (iHaHCOBUX peCypPCiB y eKOHOMIYHUH 06ir, Ta
KOHIIEMNIlisl pO3MillleHHS KOIITIiB y NOPTQeJib (PiHAHCOBUX iHCTPYMEHTIB, 5IKa BPaxOBYi HECTAOI/IbHICTb Cy4aCHOTO
(piHaHCOBOrO PUHKY YKpa€HHU i i iHBapiaHTHOIO A0 6aXKaHb iHBECTOPY; YA, OCKOHAJIEHU! IIJISIXOM BUKOPUCTAHHS
OCLMJISITOPIB METOJ, eKCIIOHEHIiTHOTO 3I71a/I)KyBaHHsI, SIKUH 3a6e3I1evuyi BUCOKY TOYHICTb KOPOTKOCTPOKOBOI'O
IIPOTHO3Y NTOKA3HUKIB (PiHAHCOBOTO PUHKY 32 PaXyHOK afiaNTallie MoJeJli IPOrHO3yBaHHS 4O PUHKOBUX 3MiH; METOJ,
OLIiHKM peasIbHO€ JOXOMHOCTI (PiHAaHCOBUX iIHCTPYMEHTIB Ta METOJ, BUOOPY HAaIMEHII PU3UKOBUX iHCTPYMEHTIB,
SIKMI 6a3yiTbCs HA MOETAIHIN OLiHIi CHCTEeMAaTUYHOIO Ta HECUCTEMATUYHOTO PU3H KY, 3 iIHCTpyMeHTapiiM OI[iHKK
KO>KHOT'O TUITy PU3HKY; CUCTEMA EKOHOMIKO-MaTEMaTUYHNX MOJEJIEN Ta METOMIIB PO3MIIllEHHS KOIITIB 3
iHCTpyMeHTapiiM ex pearisalie, gKa peasnidyi KOHLENLiI0 pO3MillleHHs KOLITIB BpaXOBYIOYM II€pEBAru iHBECTOpA Ta
3a6esrnevyi epeKTUBHE BUKOPUCTAHHS BiIbHUX KOLITIB 32 PaXyHOK LIBUIKOE afiallTallie CTPYKTYPU OPTQEIo 40

3MiH Ha piHaHCOBOMY pUHKY. O6J1aCTh BUKOPUCTAHHS: Ha PiBHI MifIpUiMCTB

2. Object of research: money allocation on financial market. Purpose of research: development of free resources
allocation on financial market technique that is adapted to conditions of unstable economy. Methods of research:
economic and mathematical modeling, methods of analysis and synthesis, optimization and simulation methods.
Results: theoretic conceptual scheme of system of economic activity subject's free financial resources acquisition
is suggested; basic phases of money allocation on financial market and conception of free financial resources
allocation are developed; money allocation technique that is a complex of special economic and mathematical
models and methods for the conception realization is developed; new methods of investment attraction choice of
financial instruments and forecasting of non-stationary time-series are developed; approach to choice of the least
risky financial instruments is proposed; method of actual profitability estimation of financial instruments is
perfected; usage of direct and indirect stochastic modeling methods for money allocation problems is proved;
developed technique of money allocation is experimentally proved in Ikar - Bank (Donetsk). Novelty: theoretic
conceptual scheme of internal investment potential attraction, aimed on financial resources potential, conception
of money allocation in financial instrument portfolio are developed; perfected by oscillators method of exponential
smoothing, providing high accuracy of short-term forecasting of financial market's indexes by forecasting model
adaptation to market changes; approach to choice of the least risky financial instruments, based on phased
estimation of systematic and non-systematic risk, with estimation tools for each type of risk; system of economic
and mathematical models and methods of money allocation with instruments for the realization, realizing
conception of money allocation with respect to investor's advantages and providing effective usage of free money
resources by means of quick adaptation por tfolio structure to financial market changes. Field of use: enterprise
level.
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