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

Tema guceprauii:
1. Mogzeni ouinku 3arpo3u GopmyBaHHS (HiHAHCOBUX KPU3 B KOPIIOPATUBHUX CUCTEMAX

2. Models of estimation of the threat of financial crises forming in corporate systems

Pedepar:

1. O6’exT mocmimKeHHs: mpouecy (PiHAHCOBOI AiSIBHOCTI JOYipHIX i FOJIOBHUX MiANIPUEMCTB KOPHoOpaliil YKpainy;
MeTa pobOTH: PO3POOKA KOMILJIEKCY MOJIeJiel IolepeisKeHHs 3arpo3u (popMyBaHHS KPU30BUX SIBUIL Ha
KOPIIOPaTUBHUX IiANPUEMCTBAX, SIKi J03BOJISIIOTh CBOEYACHO JiarHOCTYBaTH MOXJINBICTb BUHUKHEHHS (piHaHCOBO]
KpHU3U SIK HA OKPEMOMY MiANPHUEMCTBI, TaK i B KOpIopallii B 1}iJIOMy, @ TAKOXX pO3pO0JISITU 1 IPUIMAaTH BiAIIOBiIHI
AHTUKPUM30Bi YIIPABJIiHCBKI PillIEHHS; METOAM AOCIIIKEHHS Ta anapaTrypa: CACTEMHUM aHaJli3, EKCIIEPTHI METOOY
OLIiHIOBAHHS, METOJ, HEPO-HEUIiTKUX MePEX, KIaCTEPHUI aHai3, MaTeMaTUYHUI anapaT HediTKOi JIOTiKU, MeTO[,
«TyCEHHULISI», METOJ, AIUTUBHOI 3TOPTKY, rpadidyHUil METO; TEOPETUYHI i TPaKTUYHI pe3ysbTaT: METOAUYHUMN
niAxin 7o po3po6KU KOMILJIEKCY EKOHOMIKO-MAaTEMAaTUYHUX MOJEJIEN OLiHKY 3arpo3u (pOpMyBaHHS (PiHAHCOBUX
KpU3 y IiAIIPUEMCTBAX KOPIIOPATUBHOTIO TUILY, IKUM OCHOBAaHUM HA IIPUHLMIIAX [IPOAKTUBHOIO YIIPABJIiHHSA, T

I03BOJISIE aJIeKBaTHO IIpOaHasli3yBaTy (GiHaHCOBUM CTaH, SIK JOYipHbOIO MiANPUEMCTBA, TaK i Bciel kopnopatiii,



OLIiHMTH BIIMB (PiHAHCOBUX KPU3 HA [IOYIPHIX MiANpHUeMCTBAX Ha 3arpo3y GAaHKPYTCTBA KOPIOpPaLlii B LIiJIOMY,
CIIPOTHO3YBATH MOJKJIMBICTh HACTaHHS KPU3 y MalOyTHIX r1epiofax Ta BIPOBAIUTH HEOOXITHUY KOMILJIEKC 3aXO0/iB i3
nonepeykeHHs (PpiHaHCOBUX KPU3 i 3an106iraHHs 6aHKPYTCTBA; CUCTEMY IIOKa3HUKIB 117151 TOOY0BY i peasizaLlii
Mogesel OLiHKY 3arpo3u (piHaHCOBUX KpPU3 HA MiANPHUEMCTBAX KOPIOPALlill, SIKa KOMIIEKCHO XapaKTepu3ye
(iHaHCOBUI CTaH KOPIIOPATUBHUX MiANPUEMCTB, ONUCYIOUYM Pi3Hi ACNEKTH iX OisIbHOCTI; MOJieli OL[iHKM 3arpo3u
dhopmyBaHHS PiHAHCOBUX KPU3 Y KOPIIOPATUBHUX CUCTEMAX, SIKi I0O0YI0OBaHi i3 3aCTOCYBaHHSIM METOY HEMPO-
HEYiTKHUX MEPEX i 03BOJISIOTH 32 JOTIOMOT0I0 HEYITKUX IIPaBUJI BUBHAYUTHU 3arpo3y OAHKPYTCTBA MiANPUEMCTBA HEe
JiAlIe y TIOTOYHOMY, a I Y HACTYIIHOMY N€Piofli; MOZeJIb OLiHKY BIIJIMBY (PIHAHCOBOI KPM3U HA JOYiDHBOMY
niAnpueMCTBi Ha 3arasibHUN QiHAaHCOBUM CTaH KOPIIOpallii B LIiyIoMy, sIKa I00yZ0BaHa Ha OCHOBI MaTeMaTU4YHOIO
arapary HeJiTKoi JIOTIKU Ta, SKa J103BOJIsI€ OL[iHUTH 3arpo3y 0aHKPYTCTBA KOPIIOpallii, BpaXOBYI0UM aclleKT HACTaHHS
(iHaHCOBOI KpU3U HA JOYIPHBOMY MiJIIPUEMCTBI; 6araTOBUMIipPHi MOJeJli IPOrHO3YBAaHHS 3HAYE€Hb IIOKA3HUKIB
(iHaHCOBOrO CTaHy KOPIOPAaTUBHUX MiAIIPUEMCTB HAa OCHOBI METO/ly «TyCEHMIIS», 0 JO3BOJISIIOTh BU3HAUNUTHU
MaitbyTHi 3HaueHHs PpiHaHCOBUX KoedillieHTiB Ta 3a iX JOIIOMOrolo ineHTudiKyBaTy 3arpo3y Kpusu Ha
HiApueMCTBaX B MallGyTHbOMY; MOJIeJIb aHTUKPU30BOT0 YIIPABJIiHHS MiANIPUEMCTBOM KOPIIOPATUBHOTO TUILY, SIKA
I03BOJISIE IpUHAMAaTH OOTPYHTOBaHI YIIPABJIiHCHKI pillleHHS B 3aJI€XKHOCTI Bif rn6uHM GiHaHCOBOI KpU3yW Ha Pi3HUX
IiAnpreMCTBax KOpIopalii; CTymiHb YIIPOBa KeHHS: pO3pOOKU BIIPOBAPKEHi B TpakTU4Hy HisybHicTh TTAT HTII
«YKpIIpOMeHepro», JlenapraMeHTy arpollpOMKCJIOBOTO PO3BUTKY XapKiBChKOi 00J1acHOI Aep>kaBHOI agMiHicTpauii;
cdepa BUKOPUCTAHHS: IPOAaKTUBHE aHTUKPU30BE YIIPaBJIiHHS KOPIIOPATUBHUMU MiAIPUEMCTBAMHU.

2. Object of research: the processes of financial activities of subsidiaries and of parent corporation enterprises of
Ukraine; objective: development of a set of models of prevention the threat of crisis forming on corporate
enterprises, which allow to diagnose timely the possibility of a financial crisis in particular enterprise and in a
corporation at whole, as well as to develop and adopt appropriate crisis management decisions; research methods
and instruments: systems analysis, expert assessment techniques, the method of neuro-fuzzy networks, cluster
analysis, mathematical apparatus of fuzzy logic, the method of "caterpillar", convolutions additive method,
graphical method; theoretical and practical results: a methodical approach to the development of a set of
economic and mathematical models of estimation the threat of forming of financial crises in the corporate
enterprises, which is based on the principles of proactive management and which, in contrast to the existing ones,
allows to adequately analyze the financial condition of the entire corporate system, to assess the impact of
financial crises on subsidiaries to the threat of bankruptcy of the corporation, to forecast the probability of crises
in future periods, and to implement the necessary set of measures for their prevention; system of indicators for
the development and implementation of the model of estimation the threat of financial crisis on corporate
enterprises, which, unlike the others, describes a complex financial condition of the corporate enterprises,
describing different aspects of their activity and which can improve the quality of the models of estimation of the
threat of financial crises in corporate systems; model of assessment of the threat of forming the financial crises in
the corporate systems that, unlike the existing ones, allows to determine the threat of bankruptcy not only in the
current, but also in the next periods, which allows the company to timely detect and prevent the threat of financial
crisis; model of assessment of the impact of financial crisis in the subsidiary on the overall financial condition of
the corporation as a whole, which, unlike the existing ones, allows to evaluate the threat of corporate bankruptcy
considering the aspect of the financial crisis in the subsidiary; multivariate models of forecasting of the values of
indicators of the financial condition of corporate enterprises on the basis of "caterpillar" method, which allows to
identify the threat of the crisis on the companies in the future; crisis management model of corporate-type
enterprises, which, unlike the existing ones, allows to make reasonable management decisions depending on the
depth of the financial crisis on the different enterprises of the corporation; subject and degree of implementation:
developments are implemented in practical work of OJSC NTP "Ukrpromenergo”, of the Department of Agricultural
Development of Kharkiv Regional State Administration; scope of use: proactive crisis management corporate
enterprises.
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