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1. Indopmaniiiai TexHosorii 6arieciBcbKOro aHamisy ¢hiHaHCOBUX INaHUX

2. The informational technologies of the financial data Bayesian analysis

Pedepar:

1. Incepranjiiina po60oTa npucBsYeHa po3pooblii HOBUX MOJeJlell, aJITOPUTMIB i TEXHOJIOTIH aHasi3y PpiHaHCOBUX
IaHUX. Y poOOTi 3alIpONIOHOBAHO BUKOPUCTAHHS MATEMAaTUYHOTO aNapary (OUCKPETHUX Ta TiOpUIHUX) MEPEX
Baiieca, inTerposaHi mogesi, no6yoBaHi Ha IOr0 OCHOBI, Ta po3po6JeHi iHdpopmaliiiHi TexHOJIOoTi 7151 aHani3y
¢dina"coBux faHuX. Po3po6seHo MeToAUKY IoOYLOBHU i 3aCTOCYyBaHHS MepeX balieca, sika Bifpi3HsI€TbCS TIOBHOTOIO
IIpoLielypy MOJIeJII0BaHHsl, 3abe31edye IPO30PiCTh | KOPEKTHICTb OOYJ0BU MEPEXI IJ151 pO3B's13aHHSI KOHKPETHOI
3a71a4i Ta A,O3BOJISE JIOTIYHO CTPYKTYPYBaTU Ipoliec 06podku GiHaHCOBUX NaHUX. 3aIIPOIIOHOBAHO i 0GIPYHTOBAHO
iHTerpoBaHui nigxig 0o ananizy GpiHaHCOBUX HAHMX Ha OCHOBI KOMOiHAaIil mepexx Baiieca Ta iHmux metoxis [A]L,
30KpeMa JIepeB pillleHb Ta JIOTiCTUYHOI perpecii. Po3pobseHo Ta focigykeHo HOBI iHTerpoBaHi Mogeri, siKi 6yiu
arpo6oBaHi IpY Po3B'sI3aHHI 6AHKIBCbKUX 337124 Ta [IPY aHai3i (PiHAHCOBUX JAHUX MigIpueMcTB. Ha ocHOBI
3alpOINIOHOBAaHUX MoJesiel po3pobIeHi iHdpopmaliiiHi TexHoJIorii, a TakoX iHpopMaliiiHa cucTeMa NigTPUMKU

IIPUIHSTTS pillleHs, siKi 6y/Iu BIIpoBalkKeHi y BOX 6aHKax Ta y BUCTAaBKOBil komnaHii. Haykosi pe3ysibratu



BUKOPMCTaHi y HaBuasnbHUX Kypcax HTVY "KIII". KntouoBi cnoBa: Mepexi baiieca, iHpopmaliiiiHi TeXHOJIOrii,
iHTerpoBaHi mogeJi, iHpopMaliiifiHa cucTeMa MigTPUMKY TPUAHSITTS pillleHb, iHTerpoBaHUM MTifIXifl, 6ali€eCiBCbKUN

aHaJIi3.

2. The thesis describes development of new models, algorithms and technologies for financial data analysis. Using
the mathematical tool of Bayesian networks (discrete and hybrid) is proposed in the thesis, new integrated models
on its base were built and the informational technologies for the financial data analysis were developed. The
methodology of building and using Bayesian networks, which is characterized by the completeness of the modeling
procedure and ensures the transparency and correctness of the network built for solving specific tasks is devised.
It allows to logically structure the financial data handling. The integrated approach based on the Bayesian
networks and another methods of the intellectual data analysis (decision trees and logistic regression) for financial
data analysis is proposed and substantiated. The new integrated models based on the integrated approach are
devised. These models were tested on solving the bank tasks and during financial data analysis. The informational
technologies based on the integrated models as well as informational decision support system were developed and
introduced in two banks and the exhibition company. The received scientific results are used in several
educational courses at the NTUU "KPI". Keywords: Bayesian networks, informational technologies, integrated
models, informational decision support system, integrated approach, Bayesian analysis.
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