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IV. BizomocTi nipo nmiznpueMcTBO, yCTaHOBY, OpraHisalliio, B sIKii 0yJ10
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V. BimomocTi npo gucepraniio
Moga guceprariii:
Koau TemaTHYHHUX pyOpHK: 50.07.03

Tema guceprauii:
1. Indpopmaniitna cucrema NiATPUMKYU IPUNHSATTS PillleHb Y OisybHOCTI piHAaHCOBUX YCTAaHOB HA OCHOBI TPEHIOBUX

Mmojenen

2. Decision support informational system in activities of financial institutions on the basis of trend models

Pedepar:

1. Inceprariito npUCBsiY€HO NpobeMi po3pobsieHHs iHYOpMaLiIHOI CUCTEMU MiATPUMKA IPUIHATTS pillleHb
(CIIIIP) y ¢inaHcoBil cdepi B yMoBax HEBU3HAUEHOCTI, SIKa 6a3yeThCsl HA METOAAaxX aHali3y Ta IPOTrHO3yBaHHS
HeCTallioHapHUX (PiHAHCOBUX NPOLECIB, SIKi IPEACTaB/SIOTLCS YACOBUMHU psilaMul. B pamkax fgaHoi cucremu
PO3p006JIEHO aAANTUBHI KOMOIHOBaHI MOZEJIi MPOTHO3yBaHHSI TiOPUIHOTO i CEIEKTUBHOTO TUIIIB 3 iHAEKCaLi€lo

icTopiil 3a MeTolaMu Ha6IVDKYOTo Ta K-HallbIKunx CycifiB.

2. The thesis is devoted to the development of informational decision support system (DSS) in the financial sphere
in the conditions of uncertainty, which (system) is based on the methods of analysis and forecasting of non-
stationary financial processes, which are presented by time series. Within the framework of this system the
adaptive combined prediction models of hybrid and selective types with stories indexing by methods of the



nearest and K-nearest neighbors are developed. Also the method of decision making strategies constructing in the
financial sphere and the approach of evaluation of their reliability are proposed.
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Penensentu

VIII. 3ak1104Hi BiZOMOCTI
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