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V. BimomocTi npo gucepraniio
Moga guceprariii:
Koau TemaTHYHHUX PYOpPHK: 06.35.51

Tema guceprauii:
1. MaremMaTryHe MOIETIOBAHHSI ITPOIECIB TPAHCKOPAOHHOTO PO3MOBCIOKEHHS KPU30BUX SIBUII HA (PiHAHCOBUX

PHHKax

2. Mathematical modeling of processes of cross-border transmission of crisis on financial markets

Pedepar:

1.V nucepranii TeOpeTM4YHO y3arajibHEHO Ta 3aIIPOIIOHOBAHO HOBE BUPILIEHHS HAYKOBOi TPO6JIEMU OLiHIOBaHHS
CTilIKOCTi eKOHOMIYHUX CUCTEM i TPOTrHO3yBaHHS HACJIiIKiB PO3IMOBCIOIKeHHs (PpiHaHCOBUX KpU3 Yepe3 (PpiHaHCOBi
Ta TOPriBeJIbHI KaHay. Ha 3acajax MaKpOE€KOHOMIYHOI Teopii, Teopii enifgeMiil Ta METOIOJIOTIi iIHCTPYMEHTApit0
HEVPOHHUX MEPEX 3alIPOIIOHOBAHO Ta OOIPYHTOBAHO KOHLEMIII0 MOJE/II0BAHHS IPOLECIB TPAHCKOPILOHHOTO
PO3IIOBCIOIIKEHHS KpU30BUX SIBUIL Ha (DiHAHCOBUX pUHKaX yepe3 (iHaHCOBI Ta TOPTriBeJIbHI KaHAIM ITOMUPEHHS.
Po3pobseHa cuctema eKOHOMIKO-MaTeMaTUYHUX MojieJIel, sika popmaitisye 3a1e>KHICTh MK iHIUKaTOpamy, 110
BM3HA4aIOTh CTaH (PiHAaHCOBOTO i TOProOBEJIbHOTO KaHAJIiB IOIMPEHHS (PiHAHCOBUX KPU3 B OCTaHHIN KBapTal
JIATEHTHOTO Iepiofy, Ta IUHAMIKOIO ITOKA3HUKIB, SKi XapaKTePU3YIOTh CTIMKICTh EKOHOMIKM [I0 LIMX MIPOLECIB

IIPOTATOM JIBOX POKIB ITiCJISl IOYATKy KPU3U BCepeNHI OKpeMoi Kpainu. Ha oCHOBI NOHSATIHOrO anapary Teopii



emnizeMill Ta Teopii JIAaBUHOMOAIOHUX IIPOLECIB JaHO BU3HAYEHHSI OKPEMUX CKJIAJIOBUX Y YaCOBill CTPYKTYPi IPOLECiB
PO3IOBCIOJIKEHHS KPU30BUX SIBULIL. 30KpPEMa, BU3HAYEHO B3A€MOIIOB'I3aHi [TIOHATTS «JIATEHTHUM [1ePiof» Ta «Iepiof,
BiAAryKy». Po3po6sieHO MeTOL0I0TiuHMI NiAXin fo knacudikalii [MHaMiYHUX eKOHOMIYHUX CUCTEM BiITIOBIHO 110
00paHMX XapaKTePUCTHUK, IKUI I'PYHTYETbCS HA peastisallii OpUriHaJbHOTO LMKJIYHOTO aJIFOPUTMY KOHCTPYIOBAaHHS

KapT KoxoHeHa i3 BUKOpHCTaHHSIM PAHTOBOTO Koe@illieHTa KOHKOP/AALil B IKOCTi KPUTEPisl ONTUMAIbHOCTI.

2. In the dissertation theoretically generalized and proposed a new solution to the scientific problem of assessing
the stability of economic systems and forecasting the consequences of the spread of financial crises through
financial and trade channels. Proposed and substantiated the concept of modeling the processes of cross-border
spread of crisis phenomena in financial markets through financial and trade channels of distribution on the basis of
macroeconomic theory, theory of epidemic and methodology of neural network tools. Developed a system of
economic and mathematical models, that formalizes the relationship between indicators that determine the state
of financial and trade channels of financial crises in the last quarter of the latent period, and the dynamics of
indicators that characterize the resilience of the economy to these processes within two years. On the basis of the
conceptual apparatus of the theory of epidemics and the theory of avalanche-like processes the definition of
separate components in time structure of processes of distribution of the crisis phenomena is given. In particular,
the interrelated concepts of “latency period” and “response period” are defined. Was developed a methodological
approach to the classification of dynamic economic systems according to selected characteristics, which is based
on the implementation of the original cyclic algorithm for constructing Kohonen maps using the rank concordance
coefficient as a criterion of optimality.
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