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V. BimomocTi npo guceprauiio

Mosga guceprarii:

Koau TemaTuYHHUX PYOPHK: 06.71.25

Tema gucepranii:

1. KpeguTHO-pPEUTUHIOBA OLiHKA SIK IHCTPYMEHT PVHKY LIIHHUX [aIepiB

2. Credit-rating estimation as an instrument of securities market

Pedepar:

1. Incepraist npucBsY€Ha IUTAaHHSIM PO3pPO0JIEHHSI METOAUKYU KPEAUTHO-PEUTUHTOBO]I OLiHKY SIK iIHCTPYMEHTY
PUHKY LIiHHUX Ianepis. Y po6OTi aHai3yeTbCs KAaTErOpiaIbHUIM anapar npoLecy peiTUHryBaHHs. [106yn0BaHO
iepapxiyHy Mozeb IPO6JIeM, NTOB'I3aHUX 3 KPEJUTHO-PENRTUHIOBOIO OLiHKO0. PO3po6yieHo Kinacudikaliiio
PEUTUHIOBUX CUCTEM Ta IIPOBELEHO eKCIIePTHY OLiHKY eJIEMEHTIB KpeIUTHO-PEUTHUHI0BOI OLliHKU. CPOPMOBAHO
nepeJliK KiJIbKiCHUX i IKiCHMX NIOKa3HUKIB KPeAUTHO-PEUTUHIOBOI OLiHKHY, AJIS1 SKUX 00y 0BaHO MIKaIU
BUMIipIOBaHHS BiANoBinHO No HanionanbHOI peTHHIOBO] MKanu. 3100yBayeM yIOCKOHATIEHO METOAUYHUN MifXiz,
IO KpeAUTHO-PEUTUHTOBOI OLIIHKY Ha OCHOBI Teopii HeYiTKuX MHOXKVH, SIKUM [lepenbadae ofaHHs pe3ysbTaTiB
peUTHHIyBaHHS 32 HallioHaJIbHOI0 PEUTUHIOBOIO LIKAJIO0, 3aIIPOIIOHOBAHO MOJKJIMBICTh OO BUKOPUCTAHHS NIPU
yIpaBJliHHI TOPTQesieM LiHHUX Nanepis, po3p006JIeHO MOAEb (OPMYBaHHS ONITUMAJIBHOTO NOPTEIIs LiHHUX

narepiB Ha OCHOBI KPEAVUTHO-PENTUHIOBOI OL[iHKY IiAIIPUEMCTB-EMITEHTIB.



2. Thesis is devoted to the issues of development of credit-rating estimation method as an instrument of securities
market. The category vehicle of rating process is analyzed. The hierarchical model of problems, related to the
credit-rating estimation is built. The list of quantitative and qualitative indexes of credit-rating estimation is
formed, for which measuring scales are built in accordance with the National rating scale. A candidate improved
the methodical approach to a credit-rating estimation on the basis of theory of fuzzy sets, which foresees
presentation of rating results in accordance with the National rating scale. Possibility of application of this
approach for securities portfolio management is presented. The model of optimum securities portfolio
construction is proposed on the basis of credit-rating estimation of entities-issuers.

Jep>kaBHHH peecTpaniiiHuil Homep JiP:

IIpiopuTeTHHI HaNIpsIM PO3BUTKY HayKH i TEXHIKH:
CrpareriyHui NpiopUTETHUI HAIIPSIM iHHOBaLilHOI AiJIBHOCTI:
ITizcyMKH JOCTiI>KEeHHS:

Iy6sikarii:

HaykoBa (HayKOBO-TE€XHiYHa) IPOAYKILis:
ConiasIbHO-€KOHOMIYHA CIIPSIMOBAHICTh:

OxopoHHi gokymeHTH Ha OIIIB:

BrnipoBaa>keHHs pe3yJIbTaTiB AHcepTalii:

3B'130K 3 HAYKOBHMH TEMaMH:

VI. BizoMmocCTi Ipo HayKOBOr0 KePiBHHKA /KEPiBHUKIB (KOHCYJIbTaHTA)

Baacue IlpizBume Im'a Ilo-6aTbKOBI:
1. BuykoBa Hatanis MukosaiBHa

2. Vnukova Nataliya Mikolayivna

KBasigikanis: n.e.n., 08.06.02
InenTudgikarop ORCID ID: He 3acrocosyerncs
JoparkoBa iHdpopmamnist:

IloBHEe HaHMEHYBaHHS IOPHIHYHOI 0COOH:
Kop 3a €IPIIOY:

Micue3HaxoAKeHHSI:

dopma ByracHoCTI:

Cdepa ynpassriHHS:

InenTudikarop ROR: He zacrocosyerscs

VII. BimomocTi npo odiliiHuX OTIOHEHTIB Ta pelleH3€HTiB

OdiuiiiHi OIOHEHTH



BiacHe IIpizBuie Im'sa I1o-6aThKOBI:
1. EpmomieHKO MuKosia MyKoIanoBmny

2. €pMo1IeHKO MuKosia Mukosanosud

KBasigikamis: n.e.x., 08.00.26
Imentudikarop ORCID ID: He zacrocoyerbcs
JoparkoBa iHdopmamist:

TloBHe HaliMeHYBaHHS IOPHIHYHOI 0COOH:
Kopg 3a €IPIIOY:

Micue3Haxoa KeHHS:

dopma ByTacHOCTI:

Cdepa ynpasiriHHS:

InenTudikarop ROR: He zacrocosyerscs

BiacHe IIpi3Buie Im'sa ITo-6aTbKOBI:
1. IlaBnoB Bosogumup IBanHoBUY

2. IlaBnoB Bonogumup IBaHOBUY

KBasigikamnis: n.e.n., 08.10.01
InenTudikarop ORCID ID: He 3acrocosyetses
JopaTrkoBa inHpopmanist:

TloBHe HaliMeHYBaHHSI IOPHUAHUYHOI OCOOH:
Kopg, 3a €IPITIOY:

Micue3HaxoaKeHHS:

dopma BaacHOCTI:

Cdepa ynpasiriHHS:

ImentTudikarop ROR: He zacrocoyerbcs

PeuenseHTu

VIII. 3aKkJIr04Hi BiZoMOCTi
BiiacHe IIpizBuie Im'sa Ilo-6aTbKOBi
TOJIOBH pagu

BiiacHe IIpi3Buie Im'sa ITo-6aTbKOBI

rOJIOBYIOYOrO Ha 3acigaHHi

BignoBigasibHuUI 3a MiATOTOBKY

00JIIKOBHX JJOKYMEHTIB

€mnidanoB AHarosilt OneKcaHIpOBUY

€nidanos AHaroniit OseKcaHIpoBrY



PeecTpaTop

KepiBHuk Bigginy YKpIHTEI, mo €

= P

BiZITIOBiZAaILHUM 3a peecTpallilo HayKoBoi ﬁoﬁ\;f;ﬂ\a;;g IOpuenko T.A.
| e L A

-}
.
i

OistJIBHOCTI




