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Tema guceprauii:
1. Mogneni ynpaBiiHHs GiHaHCOBUMU PU3MKaAMU IiIIPUEMCTBA

2. Managemental models of financial risk of enterprises

Pedepar:

1. O6’eKT moCiI>)XeHHS: MPoLeC yIIpaBiiHHs (iHaHCOBUMM PU3MKAMU MiJIIPUEMCTBA; ME€Ta POOOTU: po3pobKa
KOMILJIEKCY €KOHOMIKO-MaTeMaTUYHUX MOJeJIel ypaByliHHs (piHAHCOBUMHU PU3MKAMU MiIITPUEMCTBA, SIKi
IO3BOJISIIOTh BUPOOUTH e(dEeKTUBHI 3aX0y 1010 IPOTUIil IeBHOMY BUY PU3UKY HAa OCHOBI ITIPOTHO3yBaHHS
HACJIIKIB IOT0 HACTaHHS; METOAM JOCIIIKEHHS Ta anaparypa: CTPYKTYPHO-JIOTIYHMI aHaJli3, METOIU TeOpii
HEYITKMX MHOUWH, KOHLEIILiSI CUCTEMHOI JMHAMIKY, CLIEHAPHUH IiJXi[l; TEOPETUYHI i [IPAaKTUYHi pe3yJIbTaTu:
KOMILJIEKC MOjiesiell yIIpaBliHH piHaHCOBUMU PU3UKaMU MiATIPUEMCTBA, SIKUI 3aCHOBAHMI Ha CUHTE3i CLIEHApHOTO
nifxomy Ta iMiTalliflHOro MOJe/II0OBaHHS, 1110 AO3BOJISIE 37ilICHIOBATH 6araToBapiaHTHUIN aHaJli3 PO3BUTKY PU3UKOBOI
CUTyalii Ta OLiHKY JOLiIBbHOCTI YIIPaBJIiHCbKUX 3aX0/iB; MOeJli GOPMYBaHHS O3HAKOBOTO IIPOCTOPY ISl
IiarHOCTMKY (PiHAHCOBOr'O CTaHy MiAIIPUEMCTBA, SIKi 3aCHOBAaHi Ha IPYIyBaHHI MHOXKMHMY [TI0KA3HMKIB 33 JOIIOMOIOIO

CTPYKTYPHO-JIOTIYHOTO aHaJi3y i JO3BOJISAIOTh OTPUMATH CUCTEMY ITIOKA3HUKIB-PENIPE3EHTAHTIB, 110



XapaKTepU3yloTh (PiHAHCOBUM CTaH MiAIIPUEMCTBA; MOIEJb OLIIHKHU CTyIIeHs (PiHaHCOBOTO PU3UKY B yMOBaX
HeJocTaTHOCTI iHdopmalii, sska 3acCHOBaHA HAa BUKOPUCTAHHI arnapary HeYiTKUX MHOXKVH i HEWiTKOI JIOTiKY Ta
I03BOJISIE ineHTU(DIKyBaTH CTYIiHb (PiHAHCOBOrO PU3MKY Ha MifiCcTaBi 3MiH Yy (iHAHCOBOMY CTaHi MiJIIPUEMCTBA,
OLIIHEHOMY 32 JOTIOMOTIOI0 y3arajbHIOI0UOr0 NOKA3HYKA; IIOHSITIMHUI anapaT Teopii yrpasiiHHs (piHaHCOBUMU
PpU3UKaMU, SIKUH JOTIOBHEHO MOHATTIM «PU3UKOBE CEPENOBUIIE MiANPUEMCTBA Ta Kuacu@ikallis BUiB
(diHaHCOBOrO PUBUKY, BiIMIHHICTb SIKO] Bifl iCHYIOUMX IOJISITA€ Y BBEJEHHI OJATKOBOI KyacudikalifiHOi 03HAKU «3a
CTaJji€10 )KUTTEBOTO LIMKIY», 110 AO3BOJISIE YTOYHUTH JIOKaJli3allilo (PiHaHCOBUX PU3KKIB Ta MiJBULIUTHU SKIiCTb
yIIPaBJIiHHS HUMU; MOZEJli BUOOPY aHTUPU3NKOBUX 3aXO0/IiB, SIKi BPAXOBYIOTb IPUYMHHO-HACJIIIKOBI 3B'13KU Y
dhopMyBaHHI pU3UKOBOI cUTYyallii Ta MOXKJIMBOCTI IiATIPUEMCTBA 3 YIIpaBJliHHSA GiHAHCOBUMU PU3HKAMH, 110
00yMOBJIEHI KJIaCOM HOro piHaHCOBO-€KOHOMIUYHOIO CTaHy, Ta [03BOJISIOTh 3HU3UTH BILJIMB (PiHAHCOBUX PU3UKIB Y
BCiX c(pepax AisyIbHOCTI MiNPUEMCTBA; CTYIiHb YIPOBAIKEHHS: PO3POOKHU BIIPOBA/I’KEHI B IPAKTUYHY Lisl/IbHICTD
IIT «3aBog xiMiyHuX peaktusisy, TOB «IlepBomMaiicbkuii KabenbHUN 3aBoa», 11 «I'panz-b», y HaB4asnbHMII Ipo1ec

XHEY; chepa BUKOpUCTaHHS: yIIpaBiliHHS (PiHAHCOBUMHU PU3UKAMU MiANpreMCTBa

2. Object of research: the process of financial risk management company; objective: To develop complex
mathematical economic models of financial risk management companies that allow to develop effective measures
against certain type of risk based on predicting the consequences of its occurrence; methods and apparatus:
structural and logical analysis, methods of fuzzy set theory, the concept of system dynamics, scenario approach;
theoretical and practical results: complex models of financial risk management company, which is based on a
synthesis scenario approach and simulation, allowing for multivariate analysis of the risk situation and assess the
feasibility of management measures; model of attribute space to diagnose the financial condition of the company,
which is based on grouping set parameters via structural logic analysis and yield metrics-of representatives, of the
financial condition of the company; model for evaluating the degree of financial risk in terms of lack of
information, which is based on the use of the apparatus of fuzzy sets and fuzzy logic and allows us to identify the
degree of financial risk on the basis of changes in financial position of the enterprise, assessed using the summary
measure; the conceptual apparatus of the theory of financial risk management, which added the concept of "risky
business environment" and the classification of financial risk, the difference of which is existing in the introduction
of additional classification signs for "life-cycle" that allows to specify localization financial risks and improve the
quality of management; model selection antyryzykovyh measures that take into account the causal relationships in
shaping risk situation and the opportunities for companies to manage financial risks caused class of its financial
and economic situation, and can reduce the impact of financial risks in all areas of the enterprise; degree of
implementation: development implemented in practical activity of "plant chemicals", LLC "Pervomaysky cable
plant," PE "Grand B" Abstract of the learning process; scope: financial risk management company
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