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V. BizomocTi npo gucepraniio
MoBga guceprariii:
Koau TeMaTHYHHX PYyOPHK: 28.17.05, 81.14.10.07

Tema gucepranii:
1. Mogzeni, meTonu Ta iHpopmalifiHa TEXHOJIOTiS IPOTHO3yBaHHS HeCcTallioHapHUX (PiHAaHCOBUX NPOLECIB i CymyTHIX

pU3UKIB

2. Models, methods and information technology for forecasting of nonstationary financial processes and associated
risks

Pedepar:

1. Y po6ori Bupillena akTyajabHa HayKOBO-TIPYKJIJIHA ITPO6IEMA PO3POOKU MOZEJEN, METOIIB Ta iH(POpMaLIiHOI
TEXHOJIOTii IPOrHO3yBaHHS HECTaLlioOHapHUX (PiHAHCOBUX NPOLECIB i CYIyTHIX PU3MKIB B YMOBaX HEBU3HAYE€HOCTI
PO3BUTKY QiHAHCOBUX Ta EKOHOMIUHUX IpolieciB. Po3pobieHi MeTo, 106y 10BY ribpyHOI IPOTHO3YI040i MoJeri Ha
OCHOBI [1I0€JJHAaHHS METOJly TPYIIOBOTO BPaxyBaHHS apryMEHTIB Ta HEPOHHUX MEPEX, METOJ, CTPYKTYpHO-
[IapaMeTpUYHOr0 CUHTE3Y MOJeJIell HeJliHITHMX HeCTAllilOHapHUX MIPOLECiB Ha OCHOBI ri6pugHuX CTPYKTYyp MIVA-
HEePOHHI Mepexi, pobacTHui ontuManbHui QinbTp KasmaHa 11 HeniHIRHMX HecTalioHapHUX
(reTepockeacTUYHNX) ITPOLIECiB. BUKOPHCTOBYI0YM 3aIIPOIIOHOBaHI HOBI i yIOCKOHaJIEH] icHyto4i Mozerti i MmeToau
reTepoCKeJaCTUYHUX NPOLECiB, PO3pO6IEHA IPOrPaMHO iHPOpMaLifiHa CUCTEMA MMiATPUMKU IPUMHSTTS pPillleHb,
1[0 XapaKTePU3y€eThCsl YHIBEPCAJIbHICTIO 3aCTOCYBAHHS Ta PO3MMPEHHSIM ii QPyHKLIOHATBHUX MOKIMBOCTEN

PO3B’sI3aHHS MIPAaKTUYHUX 3a71a4 MOJIEJII0BaHHSI, IIPOTHO3YBaHHS PO3BUTKY HeCTallioOHapHUX IPOLIECiB Ta



OLIiHIOBAHHSI CYIyTHiX (PiHAaHCOBUX PU3UKIB. Pe3ybTaTi poOOTU BUKOPUCTAHO B GAHKIBCbKUX YCTAHOBAX i
CTpPaxoOBUX KOMIIaHisIx. Pe3ynbTaTy gucepraniiiHoi pob0oTU BIIPOBAIKEHO y BUTJISAL METOLIB i 3aC06iB OOYOBU
MaTeMaTUYHUX MOJleslell HesliHIMHUX HecTaliOHapHUX NPOLECiB Y HaBYaJIbHOMY Ipolieci Kadeapu SKOCTi,

CTaHAapTU3alii Ta yrpasiHHA IPpOeKTaMy YepKachbKoro HalliOHAJIbHOTO YHIBEPCUTETY iMeHI b. XMeJIbHUIIBKOTO.

2. The work is dedicated to solving the actual scientific and applied problem of development of models, methods
and information technology of forecasting the non-stationary financial processes and associated risks in
conditions of uncertainty of financial and economical processes development. There have been developed a
method of building the hybrid forecasting model on the basis of a combination of the method of group
consideration of arguments and neural networks, a method of structural and parametric synthesis of nonlinear
non-stationary processes of models based on hybrid structures of MGUA-Neural networks, optimum Calman filter
for non-stationary nonlinear (heteroscedastic) processes. Using the proposed new and improved existing models
and methods of heteroskedastic processes, there has been developed a software-based information system for
decision making support, characterised by versatility and expansion of its Functional capabilities for solving
practical modeling problems, forecasting the development of non-stationary processes and assessing the
associated financial risks. The results of the work have been introduced in banking institutions and insurance
companies. The results of the dissertation work are introduced in the form of methods and means of mathematical
models constructing nonlinear non-stationary processes in the educational process of Department of Quality,
standardization and project management of Cherkasy National University named after Bohdan Khmelnytskyi.
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