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1. IndpopmaniitHa TexHOJIOTiS IJ1s1 OLiHIOBaHHS i IPOTrHO3YBaHHS HEJiHIMHUX HeCTallioHapHUX GiHAaHCOBUX MIPOIIECiB

2. Information technology for estimation and forecasting of nonlinear nonstationary financial processes

Pedepar:

1. Incepranjiiina po60oTa npucBsYeHa po3pooblii HOBUX MOJeJlell, aJITOPUTMIB i TEXHOJIOTIH aHasi3y PpiHaHCOBUX
IaHuX. Y poOOTi 3alIpOIIOHOBAHO OLiHIOBATH MIapaMETPU MOJeJli CTOXaCTUYHOI BOJIATUILHOCTI 32 aITOPUTMOM
['i66ca, K1l BAKOPUCTOBYE MOAY 0OEPHEHOTO raMma PO3IOoAiny Ta MoguQiKoBaHY YMOBY IPUNHATTS 260
BiIXWJIEHHS [IPOIIOHOBAHOI OLIiIHKU [1apaMeTpa. 3alpolIOHOBAaHO MOIU(IKOBaHY MOJiEesIb CTOXaCTUYHO]
BOJIATWUJIBHOCTI. 3aIIPONIOHOBAHO MiAXif, [J1s pO3paxyHKy IIPOrHO30BaHUX 3HAYEHD KiJIbKiCHOI BEJIMYMHY PU3UKY. Ha
OCHOBI MOJieJIeVl 3MIHHOI BOJIATUJIbHOCTI T2 METO/IiB OLiHIOBAHHS [IaPAMETPIB HEJIIHIMHUX MOJIEJIEV CTBOPEHO

indopmaliiiHy cucteMy AJ19 MPOrHO3yBaHHS BOJIATUIJIBHOCTI BaJIIOTHOTO KYpCYy.

2. The thesis deals with the problem of development and implementation of a new information technology for
solving the problems of modeling and forecasting nonlinear nonstationary processes. The main goal of the
research is to enhance the quality of financial processes forecasts. At the next step the forecasts are used for
estimation of possible financial losses with VaR methodology. An analysis of existing methods for forecasting



financial processes with the use of autoregressive conditionally heteroscedastic models has been performed. It
was used for short term forecasting of volatility with further use of the forecasts for risk estimation. A new
structure for the stochastic volatility model was proposed.
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