O0Js1ikoBa KapTKa aucepTaii

I. 3arasibHi BimOMOCTI
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Oco006J1uBi TO3HAYKH: BinKpura

JaTa peectpamuii: 26-10-2015

Craryc: 3axumeHa
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I1. BizomocrTi nipo 3700yBaya

Baacue IlpizBume Im'a Ilo-6aTbKOBI:
1. Kapniyma MapuHa BacuiiBHa

2. Karpusha Maryna Vasylivna

KBasmigikamis:

InenTudikarop ORCID ID: He 3acrocosyerbcs
Bup, pucepranii: kanguzaar Hayk
AcnipaHTypa/JIOKTOpPaHTypa: Tak

IIIndp HayKoBOi cneniaabHOCTI: 01.05.02

Ha3Ba HayKoBOIi CIeniaJIbHOCTI: MaremaTyHe MOJIEMIOBAHHS Ta 06YMCIIIOBATIbHI METOIM

T'anyss / ramysi 3HaHB. He 3aCTOCOBYETHCS

OcBiTHBO-HayKOBa Mporpama 3i creniaJbHOCTI: He 3acTocoByeTbCs

JaTa 3axHCTy: 28-09-2015

CreniaJbHICTh 32 OCBITOIO: 7.04030102

Micue po60oTH 34,00yBaya: CyMCbKuii epKaBHUIA YHIBEPCUTET

Kopg 3a €IPIIOY: 05408289

Micue3Haxoa>KeHHs: 40007, m. Cymu, Bysl. Pumcbkoro-Kopcakosa 2

dopma BaacHOCTI:

Cdepa ynpaBiriHHS: MiHicTepcTBO OCBIiTH | HayKy YKpaiHu

ImenTudikarop ROR: He zacrocoyerbcs



I11. BimomMocTi mpo opranizariiio, e Big0OyBcsl 3aXHCT
Iudp cnenianizoBaHoi BYU€HOI pagHy (pa30Boi Creniaai30BaHOlI BYEHOI pagu). [l 26.001.35

IloBHe HaiMeHYBaHHSI IOPHUAHUYHOI 0COOM: KuiBChKuil HaLiOHAbHMIA YHIBEpCUTET iMeHi Tapaca

[IleByeHka

Kog 3a €IPIIOY: 02070944

Micqesﬂaxon)KeHHﬂ: ByJI. Bononumupceka, 60, M. Kuis, KuiBceka 06:1., 01033, Vkpaina
dopma BaacHOCTI:

Cdepa ynpaBitiHHS: MinictepcTBo oCBiTH i HayKu YKpainu

InenTugikarop ROR: He zacrocosyerscs

IV. BizomocTi nipo nmiznpueMcTBO, yCTaHOBY, OpraHisalliio, B sIKii 0yJ10

BUKOHaHO JHUCEPTALil0

IloBHe HaiMEeHYBaHHSI OPHUIHUYHOI 0COOHM: CyMChKUIi IePKAaBHUIA YHIBEPCUTET
Kopg 3a €IPIIOY: 05408289

Micue3HaxoayKeHHs: 40007, M. Cymu, Bys1. Pumcbkoro-Kopcakosa 2

dopma By1acHoCTI:

Cdepa praBJIiHHﬂ: MiHicTepcTBO OCBiTH 1 HayKU YKpaiHu

InenTudikarop ROR: He zacrocosyerscs

V. BimomocTi npo guceprauiio

Mosga guceprarii:

Koau TemaTuyHHUX PyOpHK: 28.17.19

Tema gucepranii:

1. MozemoBanHs Ta ineHTudikanis B 3amavax ontumisaii noptdesns Ta KepyBaHHS PU3UKaMU.

2. Modeling and identification problems of portfolio optimization and risk management. -

Pedepar:

1. Y nuceprauii po3po6sieHi HOBi METOIY ITPOTHO3YBAaHHS 1[iHU aKTUBY, 1110 BUKOPUCTOBYIOThCS 1J1s1 TapaMeTPUYHOI
inenTudikauii B 3aga4ax ontuMizauii iHBeCTULITHOTO NOPTQEIst. 3aIpOIIOHOBAHO HOBI JUCKPETHO-HENEPEPBHI
MOZeJli 3 IBO3HAYHUMU Ta TPU3HAYHUMU QIKTUBHUMU 3MiHHUMU. JlaHi MOZies1i BpaXxOBYIOTh NTONE€PELHiil aHai3
JAHUX Ha CTalliOHAPHICTb Ta HECTALliOHAPHICTb. [Ipy MPOrHO3yBaHHS NaHUX MOJEJIEN BUKOPUCTOBYIOTHCS
MHO>KUHHI JIOTiT- Ta TPO6iT-MOJeJIi, 1110 NO3BOJISIIOTh BUSHAYMTHY HaM6inbIl IMOBIpHUI BapiaHT 3MiHU 1iHU Ta
OTpUMaTH SIKiCHi IPOTHO3Hi Bi1acTUBOCTI. [Iponenypa Bepudikartiii 03BossI€: BUKOHATU BCi IepelyMOBU
BUKOPMCTaHHS METOJly HAMEHIINX KBAJPaTiB AJ1s1 OLIiHKM HEBiOMUX MTapaMeTpiB JaHOI MOAEJ; OTPUMATHU SIKiCHI
iMiTalli¥Hi BJIaCTUBOCTI; 3HaXOJUTH [IPOTHO3Hi 3HAYEHHS, 110 € HEYYTJIIMBMMMU IO HE3HAYHUX 3MiH BXiIHOI
inpopmauii. lani mogesi nepenbavaioTs iTepaniiiny npouenypy, o J03BOJsE OTPUMATH MAaTEMATUYHY MOJIEIb,
SIKQ HaMKpalIMM YMHOM OIIUCYE NOCIIiIKyBaHi 4acoBi psay. JJOCIiI)KEHO OOLIIbHICTD BUKOPUCTAHHS IIPOTHO3iB

I[iHM aKTUBY, OTPUMAHUX 3a JJOIIOMOTOI0 JUCKPETHO-HEIlePEPBHUX MOiesield, I TapaMeTpuyHoi inenTudikanii B



3aauax oNTUMisalii iHBecTULiiHOrO nopTdess. Habyau noganporo po3BUTKy METOMY, 1O 6A3YIOThCS Ha
no6yoBi pi3HUX PYHKLiIOHANIBHUX (OpM Ta LOCiAKeHH] eQeKTiB apyroro pony. OTpuMaHi Mifxoau N03BOJISIOTh

MoaupikyBaTH IIOCTaBJIEHY 3a7ja4yy ONTHUMI3allii, 110 36i/blIye aleKBaTHICTb OTPUMAHUX PO3B'SI3KiB.

2. Anew discrete continuous model with double-digit and three-digit dummies variables was introduced. These
models have the following features. They involve a preliminary analysis of data on stationary and nonstationarity.
The pretreatment procedures are done for income data, splitting time series into classes and classifying them (TS
or DS class). The TS class includes series that are stationary relatively to the deterministic trend, so the trend
component is allocated for them. The DS class consists of rows with stochastic trend being present (possibly with
a deterministic trend). These numbers are reduced to fixed by k-fold differentiation. These two classes require to
be simulated with different methods. Explore different effects availability in the time series data. The econometric
modeling was done in respect to the fact that both continuous and discrete effects could be observed. Also,
neither time moments, when regresants values bounces nor magnitude of these bounces are known. Therefore,
the model and the procedure of it is construction is such that the parameters of the model and discrete effects are
identified by iteration. The interaction of continuous and discrete components adjusts regresant to adequate
reflection of the real process. Forecasting models use logit-models and probit-models to determine the most likely
option in price changing and to get high predictive properties.
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Cdepa ynpasiriHHS:
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VII. BizomocTi npo odiliiHUX OTIOHEHTIB Ta pelleH3€HTiB
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dopma ByracHoCTI:

Cdepa ynpasiiHHS:

InenTudikarop ROR: He zacrocosyerscs
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Penensentu

VIII. 3aKkJII04Hi BiZoOMOCTi



BaacHe IlpizBumie Im's ITo-6aTbKOBI
TOJIOBH pajgu

BiiacHe IIpisBuie Im'sa ITo-6aTbKOBI
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IOpuenko T.A.



