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CTaHy MiANpUeMCTBA

2. Models, methods and information technologies development of fuzzy expert system diagnosis of the financial
condition of the company.

Pedepar:

1. O6'eKT moCIiIpKeHHS: NIpoLecC NiarHOCTUKY (PiHAHCOBOrO CTaHy MiAnpueMcTsa. MeTa NOCiI)KeHHSI: IiBULIEeHHS
TOYHOCTI [IiarHOCTYBaHHS 32 PaXyHOK PO3p0o6KY iHpOpMaLiliHOI TeXHOJIOTI] OL[iHKY (PiHAaHCOBOTO CTaHY
IiANpUEMCTBA HA OCHOBI METOZIB MOro ineHTudikallii Ta 3aCTOCyBaHHi €KCIIEPTHOI cucTeMu 06pobKy iHpopMallii B
YMOBaxX HEYiTKUX JAaHWUX. MeTOIIM OOCTiIpKeHHS: CTATUCTHYHI Teopii 0OpOOKM [IaHUX, OCHOBHI [10JI0’KEHHSI Teopil
HEYIiTKMX MHOXUH; Teopii BUNIaAKOBUX NpoleciB. TeopeTUyHi Ta NpakTU4Hi pe3ybTaTh: po3po0JieHi MeToIu Ta
iHpopMalifiHi TEXHOJIOTi JO3BOJISIIOTH MiABUILATHA TOYHICTb IiarHOCTYBAHHS 332 PaXyYHOK PO3POOKM iHGOpMaLifiHO]
TEXHOJIOTIi OLIiHKM (PiHAaHCOBOTO CTaHy MifAIPUEMCTBA HAa OCHOBI METO/IIB 10T0 ineHTu(iKallii Ta 3aCTOCyBaHHi

eKCIepTHOi cucremu o6po6ku iHpopMaliii B yMOBax HeviTkux AaHux. HaykoBa HOBU3HA: po3p006IeHO METOZ,



ineHTn@ikauii piHaHCOBOTrO CTaHy MiAIPUEMCTBA, 110 3ACHOBAHUI Ha 3aCTOCYBAaHHI HENIPOAYKLINHOI €KCIIEPTHOL
CHCTEMU 11 pO3PaxyHKY 3HayeHb QyHKIIiN IPUHANEKHOCTI HEUiTKUX KOHTPOJIbOBAaHUX ITapaMeTpiB Ta
perpeciiHOro MexaHi3my JIOTiYHOTO BUBEL,EHHS, Ta METOZ, IPOTHO3YBaHHS YaCOBOTO PsJly, 3alaHOTO OT0 BEVMBJIET-
MOJIEJIJIIO, B SIKOMY ITPOTHO3Y€ETLCS IOBEMiHKA HE CAMUX BilJIiKiB psily, @ 3HAYHO OisIbll IJ1afiKa JAHAaMiKa
Koe(illieHTiB po3KIaaHHA psaay 3a 6asucHUMEU QyHKUisSMU. BripoBampkenHs: B ginii AT "Ykpekcim6aHK" (M. XapKiB)
3 METOI0 YJJOCKOHAJIEHHS IIPOLEyPH OL[iHKM KPEIUTOCIIPOMOKHOCTI TIO3MYaJIbHUKIB YCTAHOBU Ta Y
J1abopaTOPHOMY NPAKTUKYMi HaBYaJILHOTO Ipoliecy Kadeapyu KOMII'IOTEPHOTO MOHITOPUHTY i jorictuku HTY "XTII"
IIpYU BUKJIQAHHI IUCLMITIH "MaTeMaTu4yHi METOOY LOCIII)KEHHS onepauin” Ta "MonestoBaHHSI EKOHOMIYHUX
pusukiB". Cpepa BUKOPUCTaHHS: GiHAHCOBI Ta CTAaTUCTUYHI YCTAaHOBHU.

2. The object of study: the process of diagnosis of the financial condition of the company. The objective: to increase
the accuracy of diagnosis through the development of information technology for assessing the financial condition
of the company on the basis of methods of identification and application of expert systems for information
processing in a fuzzy data. Methods: statistical data processing theory, the basic provisions of the fuzzy set theory;
the theory of random processes. Theoretical and practical results: development of methods and information
technologies make it possible to improve the accuracy of diagnosis through the development of information
technology for assessing the financial condition of the company based on its methods of identification and use of
expert information processing system in a fuzzy data. The scientific novelty: developed a method for identification
of enterprise financial condition, based on the application non production based expert system to calculate the
values of membership functions of fuzzy controlled parameters and regression inference engine, and a method of
forecasting time series, given its wavelet model, which forecasts the behavior is most counts a number and much
more smooth dynamic expansion coefficients of the basis functions. Introduction: in the branch of JSC
"Ukreximbank" (Kharkov) to improve the procedures for assessing the creditworthiness of borrowers and
institutions in laboratory practical teaching process of the department of computer monitoring and logistics NTU
"KhPI" in teaching distsipin "Mathematical Methods of Operations Research" and "Modeling economic risks ". The
scope of application: financial and statistical institutions.
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