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1. Jlynenko Ozer [1aBnoBuy

2. Lutsenko Oleh Pavlovych

KBasmigikamis:
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Kopg 3a €IPIIOY: 02066747
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dopma BaacHOCTI:
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I11. BimomMocTi mpo opranizariiio, e Big0OyBcsl 3aXHCT
Indp cneuniasnizoBaHoi BY€HOI paau (pa30Boi ceniaiizoBaHoi BY€HO1 pazu): K 08.051.01

IloBHe HaiMeHYBaHHSI IOPHUAHUYHOI OCOOH: [IHINPOBCHKMIl HALIOHAIBHUIA YHiBepCcUTeT imMeHi Onecs
l'onuapa

Kopg 3a €IPIIOY: 02066747

Micqesﬂaxon)KeHHﬂ: npocnekt ['arapina, 72, M. IHinpo, JJHinponeTpoBchKuii p-H., JHIIpONeTpoBCchKa O6JL.,
49010, Ykpaina

dopma ByracHOCTI:
Cdepa yIIpaBJIiHHﬂ: MiHicTepcTBO OCBiTH i HayKU YKpaiHu

InenTudikarop ROR: He zacrocosyerscs

IV. BizomocTi nIpo niznpueMcTBO, yCTaHOBY, OpraHisalliio, B sIKii 0yJ10
BUKOHaHO JHUCEPTALil0

IloBHe HaliIMeHYBaHHS IOPUAHYHOL 0CO0H: J[HinponeTpoBChKUI HalliOHAJILHUI YHiBepcuTeT iMeni Onecs
['oHuapa

Kopg 3a €IPIIOY: 02066747
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V. BimoMocTi npo guceprariio
MoBga guceprariii:
Koau TemaTHYHHUX PYOPHK: 06.73.35

Tema gucepranii:
1. Po3po6ka iHpopMaliiiHOI TexHOJIOrii OLiHKM QYHKLiN pU3UKY I1pY Oip>KOBil TOPriBi

2. The development of information technology for risk assessment in the process of exchange market trading

Pedepar:

1. O6'exT mocnifKeHHs - mpolecH 6ip>KOBOi TOPriBili Ha pUHKY (iHAHCIB i HiHHUX Nanepis. [IpegMeT TOCTiIKEeHHS -
MaTeMaTU4Hi Mozesi QyHKIiOHyBaHHS PUHKY (iHaHCIB i IiHHMX Nanepis Ta iHdpopMalifiHi TeXHOJIOrii OLiHKU
(YHKLiN pU3KKY 32 €KCIIEPUMEHTAJIBHUMU JAHUMU. MeTa po6oTH - po3pobka iHpopmMaLifHOi TeXHOJIOTI] 1715
BJJOCKOHAJIEHHS OLiHKM PU3HKIB B IIpolieci 6ip>koBoi Toprisii. MeToay gocifkeHHs: B-criaiiH anpokcumatlis,
METOJM BUSBJIEHHS PO3J1aJJHaHb, BiITBOPEHHS 1IiJIbHOCTI pO3MOLiny. Briepie 3anrponoHOBaHa MMOBIpHICHa MOJIEJIb
aHaizy 6ip>KOBOrO PMHKY, 32CHOBaHa Ha NIPUIMYIIEHHI, 110 Yac M0SBU PO3JaJJHaHHS B CTATUCTUYHUX
XapaKTEPUCTUKAX Py 6ip>)KOBUX KOTMPYBaHb € BUMAJKOBOIO BEJIMUMHOIO, PYHKLiS PO3IOAiNY SKOi IIOBIJILHO
3MiHIOETbCA B 4aci. Ha 0CHOBI BKa3zaHOI MIMOBIPHICHOI MOZ€JIi 3alIPOTIOHOBAHNY METOJ, OLIIHKY PU3UKY BUHUKHEHHS

PO3JIaHAaHHS Ha iHTepBaJi 4yacy B MalOyTHbOMY [JIs1 IUHAMIYHMX 4YaCOBUX PSIIiB 3 MHOXXUHHUMU PO3JIaJHAHHSIMMU.



3anponoHOoBaHi 064K CIIOBA/IbHI CXeMU (QYHKLINM PU3MKY [IEPEBUILECHHS 3aaHUX PiBHIB LIiH B MOMEHT HACTYIIHOTO
PO3JIaJHAHHS [IpY HAIIPaBJI€eHOMY PMHKOBOMY TpeHi. CTBOpeHo iHpOopMaLiliHy TEXHOJIOTiI0 OIiHKY (YHKIIIN
PU3UKY IIpU 6ip>KOBil TOPTiBii Ha 6a3i 3aIpPOIIOHOBAHMX METOJIB i 06UNCIIIOBAILHUX cXeM. [IpakTHiHe 3HaYeHHS
pe3yJbTaTiB AucepTalii NigTBepIpKeHe IXHIM BIPOBAIPKEHHSM Yy HislIbHICTb 6aHKiBCbKOI ycTaHoBU [TAT "AKB
"KoHkopz", pocnigHuubKy nisyibHicTs H]II reosorii JHIIPONeTpOBCHKOro HALliOHAJILHOIO YHiBepcUuTeTy iMmeHi Oecs

l'oH4apa Ta HaBYasIbHUI NTpolec. ['any3b BUKOPUCTaHHS: (PiHAaHCOBI YCTaHOBHU.

2. The object of research is the exchange trading processes on the exchange market. The subject of research is
mathematical models of exchange market operations and information technology risk assessment functions from
experimental data. The purpose of work is the development of information technology to improve the risk
assessment in trading. A probability model for the risk assessment for the exchange market, based on the
assumption that the time of change-point occurence in stock exchange quotations is a random variable, a function
of which changes slowly over time, has been proposed. On the basis of the mentioned model a calculation scheme
for the risk of change-point occurence on the future time interval for the dynamic time series with multiple
change-point has been proposed. Computational schemes for the risk of exceeding a price level at the vjvent of the
next change-point was proposed. An information technology for risk assessment in stock exchange trading based
on the proposed methods and computational schemes was developed. The practical significance of the obtained
results is confirmed by their introduction into the work of the banking institution PAS "ACB "Concord" and into the
teaching process. The area of usage: financial institutions.
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VII. BizomocrTi npo odiniliHuX OIIOHEHTIB Ta PEI€H3E€HTIiB
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VIII. 3akr04Hi BimoMocTi
BiiacHe IIpi3Buie Im'sa I1o-6aTbKOBI
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BigmoBigasbHUH 32 MiATOTOBKY

00JIIKOBHX JOKYMEHTIB

PeecTpartop

KepiBHuk Bigginy YKpIHTEI, mpo €
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FOpuenko T.A.



