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V. BimomocTi npo gucepraniio
Moga guceprariii:
Koau TemaTHYHHUX PyOpHK: 06.35.21.03

Tema guceprauii:
1. MaTemaTtnyHi MmogeJii OLiHKYM GOProBUX L[iHHUX IANepiB 3 ypaxyBaHHIM KPeJUTHOTO PU3UKY

2. The mathematical models for debt securities assessment with credit risk consideration

Pedepar:

1. IuBecTUIiliHO-KpeAUTHI orepaliii 3 obirauilHIMU Ta BeKCeJIbHUMU 3000B's13aHHIMU B YKpaiHi. Po3pobka
KOHLEITYa/IbHUX ITOJIOKEHD Ta Bif[IOBIIHOIO iHCTPYMEHTAPiI0 MOJIEII0BAHHS OL[iHKM OCHOBHUX IHBECTULIINHUX
napaMeTpiB 60ProBuX LiHHUX NaNepiB 3 ypaxyBaHHSIM KpPEeIUTHOIO PU3UKY. MeTo0JI10rivHI NiAX0I1 eKOHOMIKO-
MaTeMaTU4YHOIO MOZEIOBaHHS (PiHAHCOBUX IIPOLIECiB, MATEMAaTUYHUI anapaT Teopii IMOBipHOCTE, METOA0JIOTiUHi
IiAXOIM PU3UKOJIOTii, iHCTpyMeHTapiil (piHaHCOBOi MaTeMaTUKU. OBI'PYHTOBAHO LiJIICHY KOHLEILII Ta PO3PO0JIEHO
CHCTEMY €eKOHOMIKO-MaTeMaTUYHUX MOZeJie OLiHIOBAaHHS iHBECTULIIHNX [TapaMeTpiB OOPTroBUX I[iHHUX Manepis 3
ypaxyBaHHSM KPE€IUTHOTO PU3KKY Ta BiAIOBiNHI MifX0OX Ta MOZEJIi YIIPABJIiHHSI KPEIUTHUM PU3UKOM BEKCEJIB Ta
obsiraniii. BmpoBai>keHO cucTeMy MOJiesIel aHali3y Ta YIpaBJliHHS KPEJUTHUM PU3UKOM BEKCEJIIB Ta 00Jlirauii ta
10ro aZieKBaTHOI'O BpaxyBaHHS IIPY OLiHIOBaHHI iX iHBECTULIMHUX ITapaMETPIB, a TAKOX BiANOBiAHE IIPOrpaMHe

3a6e3rne4YeHHs [1J1S MiATPUMKU MPUMHATTS iHBECTUIIMHUX PillleHb, 0 J03BOJISIE MiABUIIUTY SIKiCTb, HAIINHICTb Ta



epeKTUBHICTh (PYHKLIOHYBaHHS MeXaHi3MiB BEeKCeJIbHOro Ta obJiraniiiHoro o6iry B Ykpaini. @iHancoBo-ekoHOMiYHa
cdepa, HaBYAJILHUU MPOIIEC.

2. The credit-and-investment operations with bonds and bills of exchange in Ukraine. The conception and tools
development for debt securities assessment modelling with credit risk consideration. The methodological
approaches of the financial processes economic and mathematical modelling, theory of probability mathematical
tools, methodological approaches of risk-management, financial mathematics tools. The conception and the
complex of mathematical models for debt securities investment parameters assessment with credit risk
consideration are developed along with appropriate approaches and models for bonds and bills credit risk
management. The complex of models for bonds and bills credit risk analysis, management and consideration
during the investment parameters assessment are implemented along with the developed investment decision
support software, allowing to increase the quality, reliability and effectiveness of bonds and bills functioning in
Ukraine. Finance, education.
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