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Isnu Onexcanapa BacnaboBrud. ==
Ha TeMy:

«Moie/IoBaAHHS MOBEAIHKH T2 iIMOBIPHICHO-CTATHCTHYHHI AHAJI3 OUIHOK
XapaKTepHCTHK MopTdes»,
MoaHoi Ha 37106y TTS HAYKOBOTO CTyIeHs JokTopa pinocodii
3 rasy3i 3HaHb «11 —Martemaruka Ta CTaTUCTHKA»
3a cnenianpHicTio 113 — [IpukinanHa MaTeMaTukKa

Po6oTy 3aciyXaHOo Ha 3aCi/JaHHi pO3UIMPEHOro HaAYKOBOIO CeMiHapy BigmimiB Ne 21
Ta Ne 15 [HCTHTYTy NpHMKIaZHUX NpoGreM MexaHiku i marematuku iM. S1. C.
[Tinctpuraua HAH VYkpaiuu (mporokon Ne 4 Bix 13 munus 2026 p.), Ha AKOMY
JIOTIOBI/Ia4 BHKJIAB OCHOBHI MOJMOKEHHS Ta pe3y/IbTaTH AHCepTaLiiHOl poOOTH.

MPUCYTHI: 15 HayKoBliB — CHiBPOGITHUKM [HCTHTYTY NPUKIAAHKX NPOOIEM
mexaniku i marematuku im. SI. C. IMizcrpurasa HAH Vkpainu, JIeBiBCBKOTO
HalliOHATBHOrO yHiBepcHTeTy iMeHi IBana ®panka, HarionansHOro yHiBepCcHTETY
«JIsBiBCBKa TONMiTEXHiKa» Ta KHIBCBKOTO HALIOHANBHOTO YHIBEPCHTETY iMeHi
Tapaca IlleBuenka, a came:

1. 1 ¢.-M. H., npodecop Jlusk Isan IBaHOBHY, AeKaH (aKyIbTETy MPHKIAAHOL
MaTeMaTHK{ Ta iHdopMmaTHKu JIbBIBCBKOTO HAlliOHAIBHOIO YHiBEPCHTETY
iMeni IBana ®@panka;

2. a. ¢.-m. H., npocecop Iputyna Mukona Mukonakosuy, 3aBiflyBay Kadenpu
JACKPETHOr0 aHalizy Ta iHTENEKTYallbHUX CHCTeM (haKyIbTeTy MPUKIaXHOL
MaTeMaTHKH Ta iHQopmaTHku JIBIBCHKOrO HAIiOHAJIBHOTO YHIBEPCHUTETY
imeni IBana ®@paHka;

3. k. ¢.-M. H., mouent IIpokomummin IBaH AHaTONIHOBHY, NOLEHT Kadenpu
MaTeMaTHYyHOi EeKOHOMIKH, eKOHOMeTpii, (piHaHCOBOi Ta  CTPaxoBOI
MateMaTHKH JIbBIBCHKOTrO HAl[lOHAILHOIO yHiBepcuTeTy iMeHi [Bana Mpanka;

4, 1. T. H.,, npoBiauuii HaykoBuii cnispoGiTHuk [loniuyk Onekcauap
Jimurposuy, ITIIIMM im. S C. ITincrpuraya HAH Vipainu;

5. k. (.-M. H., pouent Spomko C. A., 3aBimyBad KaeapH MaTeMaTHYHOro
MOJICJIFOBAHHS COLIaTbHO-eKOHOMIYHHX TMPOLECiB (aKynbTeTy HPHKIAIHOL



MaTeMaTHKH Ta iHpopmaTuku JIBBIBCHKOrO HaLliOHANBHOTO YHiBEPCHTETY
imMeHi IBana @panka;

6. k. ¢.-M. H., jgoueHt Mamusiit Onekcangpa CrenaniBHa, moueHT Kadeapwu
npukinanHoi Marematuku HauionanbHoro  yHiBepcutery — «JIbBiBChKa
MOJIITEXHIKAY;

7. . ¢.-m. H., npodecop Meauncekuii Irop Ilasnosuy, mpopecop kadenpu
npuknagHoi MareMmatuku HanionansHoro yHiBepcutery — «JIbBiBCBhKa
MOJITEXHIKAY;

8. K. ¢.-M. H., cT. H. ¢. CumoTiok Muxaiino Muxaiinosuy, B. 0. 3aBigyBaya
naboparopii Marematuunoi ¢izuku ITIMMM im. . C. Iigcrpuravua HAH
Ykpainu;

9. n. ¢.-M. H., ct. H. c. Kanunsik Boran MukonaioBuy, npoBiHUil HAYKOBHiA
cniBpoOiTauk ITTTIMM iwm. S1. C. ITincrpurava HAH Vkpainu;

10. x. ¢.-m. H. Penerwno Codis MuxaiiniBHa, HaykoBuil CriBpOGITHUK
naboparopii mMatematnusoi ¢izuku IIIIIMM im. 5. C. ITigcrpurasa HAH
VYkpaiuu;

I1. k. ¢.-m. BH. XomsBka Oxcana TapaciBHa, HayKOBHi CHiBPOOITHHK
naboparopii MaTematuynoi ¢izuku ITIIIMM im. SI. C. Iligctpurasa HAH
Ykpainu;

12. a. ¢.-m. H., c1. H. ¢. Smwxak Muxaitno Crenanosuy, 3aBigysay naGopatopii
I[TTTIMM im. A. C. Iigctpuraua HAH Yxpainu;

13. k. ¢.-m. H.,, cr. H. c. laiiBace bormana Ieamisua, ITIIIMM im. 5. C.
[Tincrpuraua HAH Ykpaiuu;

14. 1. e. H., npodecop 3abonouskuit Tapac Mukonaiosuy, npodecop kadeapu
nporpamyBaHHs JIbBIBCHKOr0O HalllOHAJIBHOTO YHiBepCHUTeTY iMeHi IBana
(Dpanka (HayKOBHi1 KepiBHUK JHcepTaLlii);

15. n. ¢.-m. H., jpouent Panpyenko Kocrantun Bonoaumuposuy, noueHTt
kapenpu Teopii HMOBIDHOCTEH, CTAaTHCTHKH Ta aKTyapHOi MaTeMaTHKH
KuiBcbkoro HanioHansHOro yHiBepcurery imeni Tapaca IlleBuenka.

CIHYXAJIN:

1. HayxoBy nomnosiap acnipaunta ITINIMM im. SI. C. ITizcrpurasa HAH Vkpainu
Ilsann Onekcanzpa BacunboBuya 3a Mmarepianamu juceprainii «MozenoBaHHS
MOBEJIIHKM Ta IMOBIDHICHO-CTATUCTMYHMH aHali3 OLIHOK XapaKTepUCTHK
noprdens», noganoi Ha 300yTTs HayKOBOro CTyneHs JoKTopa dinocodii 3 ramysi
3HaHp «11 — MaTemarHka Ta cTaTHCTHKa» 3a creuianpHicTio «113 — [puknanxa
mMaTemaThka». HaykoBHM KepiBHHKOM € JIOKTOpP €KOHOMIYHHMX Hayk, npodecop
kadenpu nporpamyBanHs JIbBIBChKOro HalliOHAIBHOrO yHiBepcHTETY iMeHi IBaHa
®panka 3abonoupkuit Tapac Mukonaiiosuy.

Temy puceprauiitnoi pobotu 3arBepukero Ha 3acizanni Buenoi paau IITTIMM im.
J. C. Iipcrpuraya HAH Ykpaiuu (nporokon Ne 12 Big 27 rpyaus 2022 poky).



2. 3anuTaHHA 10 3700yBayva.

3anuTaHHA 32 TEMOIO MCEpTAaLlii CTaBWiIH: . T. H., Tpodecop M. I. Anapiidyk; K.
¢.-M. H., nouent I. A. [Tpokonuumy; K. ¢.-M. H., CT. H. ¢. M. M. CUMOTIOK; K. T. H.,
ct. H. ¢. 0. I. Binymak; a. ¢.-m. ., npodecop L. I. JIusk, na sxi O. B. Llsana nas
9iTKi Ta IPYHTOBHI BiJNMOBIiMi, 10 CBiAYMTH MPO HOro BHUCOKHI (haxOBHMii piBEHb,
3HAHHS IPEAMETY J0CIiDKEHb Ta CAMOCTiHHICTh BUKOHAHHA POOOTH.

3. Buctynu 3a o6roopenoio po6otoio.

B o6roBopeHHi aucepTaLii B3sJIM y4acThb: A. T. H., mpodecop M. I. ARApiidyK; K.
¢.-M. H., cT. H. ¢. M. M. CHMOTIOK; K. T. H., cT. H. ¢. [O. . Binymak; 1. ¢.-m. H.,
npodecop 1. I. Jlusik, sKi MO3UTHBHO OLIHHJIM MPOBEJEHI aBTOPOM JOCIIiKEHHS,
MiZIKPECIHIN aKTyalbHICTh pOOOTH, i HOBU3HY Ta IPAKTHYHY LIHHICTS.

1. Aktyaabnictb TemH. CydacHuil po3BHTOK (DIHAHCOBHX PHHKIB, NMOCHIICHHS
BOJIATHJIBHOCTI y NepiofH eKOHOMIYHOI HecTaOiIbHOCTI Ta MosiBa HOBMX KJIaciB
aKTHUBIB BHMAaralTh CTBOPEHHS i BUKOPUCTaHHS HOBHX MaTeMaTHYHUX MoOJelei
PO3MOAITY KamiTaly, NpHAaTHHX IO 3aCTOCYBaHHS B yMOBaX oOMexXeHOro oocsry
ICTOpHYHMX JaHHX, BOXKHX XBOCTIB PO3MOALTIB AOXiAHOCTEH Ta 3HAYHOI KiJIbKOCTI
akTHBiB y moprdeni. 3agaya ONTUMANBHOTO PO3MOALTY KamiTaly Mix
(iHAaHCOBMMH aKTHBAaMH € OJHI€I 3 (yHIaMEeHTaNbHUX 3aja4 (iHAHCOBOI
marematuku. Cepen noprdeniB epeKTUBHOI MHOXHHH OKpeMe MiCle MOCilalTh
noprdens 3 HaiiMeHwowno aucnepciero (GMV), noprdens 3 MakcHMaabHUM
BizHowenHsMm Illapna (MSR) ta noprdens 3 HaiimeHmnM piBHem Value-at-Risk
(min-VaR), saxi coyryioth 06a30BUMH  Opi€HTHpaMH [pH  (OpMyBaHHI
iHBECTUIIHHHUX CTpaTeriii.

MaremMaTHyHHH OMMC LMX MOPT(ENiB CMHPAETHCA HAa BEKTOP MAaTeMAaTHYHHX
crioziiBaHb Ta KoBapialliffHy MaTpHII0 BEKTOpa JOXIJHOCTell aKTHUBIB, fKi Ha
NPaKTHLi € HEBIIOMUMH 1 3aMiHIOIOTHCS BHOIPKOBHMM OLIHKAMH; YHACIIIOK 1[BOTO
XapakTepUCTHKH MOPTQeNs CTaloTh BHIAJKOBHMH BEIHYMHAMH i TOTPeGYyIOTH
aHaJli3y iXHiX CTaTHCTHYHUX BiacTHBOCTEH. Oco6IMBO rocTpo npodiema nocrae y
BHCOKOPO3MIpHHX 3a/1ayaxX, KOJM KUIbKICTh akTWBIB k € 3icTaBHOI0O 3 0Gcsrom
BuOipkK n, a BUOipKOBa KoBapialliiHa MaTpHI CTa€ MOraHo o6yMOBJIEHOI a6o
cunrynspHoo. Tomy po3poOka Ta y3araJbHEHHS MiIXOMIB [0 MATEMAaTHYHOrO
MOJIEJIIOBAHHSl MOBEMIHKH Ta iMOBIPHICHO-CTATMCTHYHOTO aHAJi3y OIL[HOK
XapakTepuCTHK e(eKTHBHHUX MOpPTQeniB Uil Kiacy eNiNTHYHMX PO3MOJiNiB,
NpOLECIB 3 aBTOKOPEJAUIEI0 Ta 3a7a4 BHCOKOI PO3MIPHOCTI € AaKTyalbHOIO
3aj1a4yero MpHUKJIaHOI MAaTEeMaTHKH.

2. 38’n3ok pobOTH 3 HAYKOBHMH NpOrpaMaMi, ILUIAHAMH, TEMaMH.
Huceprauiiiny po60Ty BMKOHaHO B IHCTHTYTI MpHKIAJHUX NMPOGIeM MeXaHiKH i
marematuky im. 5. C. Tlizcrpurava HAH Ykpaiiu B Mexax HayKOBO-AOCIiZAHHX
TeM «MartemaTu4Hi MoOJeNi Ta AHANITHYHO-YMCIIOBI METONH JIOCIIDKEHHS



XBHJIbOBHX 1 HEPIBHOB)XHHX MPOLECIB Pi3HOI (i3NYHOI NPUPOIHM Yy HEOTHOPIAHHUX
cepenosumaxy (2024-2028 pp., Homep nepxasHoi peectpauii 0124U000739) Ta
«MaTeMaTHYHE MOJIEIOBAaHHS Ta iNeHTHOIKALiA 3aXHCHHX IOBEPXHEBUX |
CTPYKTYPHHX BJIACTHBOCTEH MarepiajliB IIOA0 MEXaHIYHHX, TEIJIOBHX,
aKyCTHYHHX Ta eJIeKTpOMarHiTHUX BruMBiB» (2025-2026 pp., HOMep JAepXKaBHOI
peectpanii  0125U000322), a TakoX Yy MeXaX HayKOBO-JOCITIAHOI TeMH
JIbBiBCHKOrO HalioHaTbHOrO yHiBepcuteTy iMeHi IBaHa ®panka «MatemaTHyHi
MOJIeJTi Ta METO/TH B Teopii moprdens» (HaykoBHi KepiBHHK TemMn — npodecop M.
B. 3aGonouskwmii; Homep aepkasHoi peectpauii 0124U002266; Tepminu
BukoHauHs: 01.01.2024-31.12.2026). B ycix 3a3HadeHMX HayKOBO-AOCIiIHHX
Temax 3100yBay 6paB y4acThb Ik BUKOHABELb.

3. HaykoBa HoBH3HA. Y ucepTallii oiep)kaHo Taki HOBi HayKOBI pe3yJIbTaTH:

1. 3HaiizeHO aCHMNTOTHYHHMIT po3mo/il BUbipkoBHX owiHOK BiaHomeHHs [llapma
ta Value-at-Risk moprdens 3 HaliMeHIIOW MMUCMEpCi€l0 3a MPHUITYLIEHHS
0araTOBUMIpPHOrO  €NINTHYHOrO pO3MOALTY BeKTOpa AOXIZIHOCTEH 3
HEaBTOKOpPENbOBAaHHMH peali3aliiMH, Yy paMKax sKOro BCTaHOBJICHO
3QIeKHICTh aCHMNTOTHYHHX JMCIIepCid Bif mapameTpa excuecy A
eNINTUYHOrO PO3MOALTY; Li pe3yJIbTaTH € HOBHMH 1 Ul HOPMAIBHOIO
pO3MOAiTy K YaCTKOBOrO BHMAAKy; MOOYJOBaHO BHIIPABJIEH! OLIHKH, ILIO
yCyBalOTh 3MiLICHHS;

2. OTPHMAHO aCUMIITOTHYHHUI po3moin BUOipkoBoi ouiHKH BiaHomeHHA Lllapna
noptdens 3 HaiiMeHmMM piBHeM Value-at-Risk 3a nBoX mpumyineHs o0
BEKTOpa J0XiAHOCTeH aKTHBIB — 6araToBUMipHOIrO €IiNTHYHOTO PO3NOALTY 3
He3aleXXHUMH peali3aliiMi Ta cJlabKo CTaliOHApHOTO TIayCCiBCHKOIO
NpoLeCy 3 aBTOKOpPEJIALI€EI0; Ha Iii OCHOBI MOOYI0BaHO IHTEPBAIM JOBIpH Ta
chopMyIbOBaHO TMPOLEAYPY MepeBipkH 3HavyllocTi BigHoweHHs [llapna, a
TakoX 004HCIIeHO MaKCHUMaJIbHHI piBeHb 10BipH VaR, 3a sKoro BimHOLIEHHS
IIlapma € 3Ha4y110 BIAMIHHUM BIJ{ HYJIS;

3. 3ampornoHOBaHO MiJXiA A0 MoOYyNOBH CTHCHEHOI OLIHKH Bar moptdens 3
HAWMEHILOK JHMCIepCiclo Yy 3aaadax BHCOKOI PO3MIPHOCTI 3a KpHTepieM
MakcHMi3allii M03aBUOIPKOBOro BiJIHOLIEHHS OYiKYBaHOI MOXIJHOCTI 10
JMcrepcii; A0BeJeHO HEMOXKJIMBICTh BUKOPHUCTAHHS KPHTEPII0 MakcHMIi3alil
BigHowenHs Illapna i1 BH3HAYEeHHS  ONTHMAIbHOI  IHTEHCHBHOCTI
CTHCHEHHS;, 3HAi/IeHO TpaHM4YHI 3HAYEHHS ONTHMAJIBHOI IHTEHCHBHOCTI
CTHCHEHHs B 000X pexumax ¢ < 1 ta ¢ > 1 (30kpemMa 3 BHKOPHCTaHHIM
ncesaoobepHenol Marpuii Mypa-Ilenpoysa) Ta noGyaoBaHo ii KOHCHCTEHTHI
OLIIHKM Ha OCHOBI TeOpii BUIIAJIKOBUX MATPHUIIb;

4. 3ampOoTIOHOBAaHO MiAXiZA M0 TOOYIOBH CTHCHEHOI OLIHKH Bar noprdens 3
MakcuMaibHUM BifiHomeHHAM Illapna Ha ocHOBI MiHiMi3awii no3aBuGipkoBoOi
aucnepceii, OCKiIbKM KpuTepiii MakcuMizauii BigHowenns Lllapna He moxe
OyTH BHUKOpDHCTaHMH; 3Hai/IeHO B 3aMKHEHii (opMi ONTHMAJIBHY
IHTEHCUBHICTh CTHCHEHHS Ta MoOYA0BaHO ii KOHCHCTEHTHI OLIHKH Uit 000X
pexumiBc < 1 tac> 1.



4. Teopernune Ta NMPaKTHYHE 3HAYEHHS Pe3yJbTATIB nucep'l:aui'i.ly p060_Ti
noby0BaHO pO3paxyHKOBi GOPMyYITH ANIs ACHMITOTHYHUX PO3MOJINIB, iHTEpBANiB
JOBIDH Ta CTHCHEHHX OLHOK Bar e(eKTMBHMX MOpPT(dENiB, AKi HAIOTH 3MOry
KIIBKICHO OLiHIOBATH TOYHICTh BiANMOBIAHMX BHOIPKOBHX OLIHOK Ta (hopMyBaT
cTiiiki moprderni y 3agayax Bucokoi po3mipHocTi. 30kpema, nobynoBaHi iHTepl?a.HH
noBipu s BigHomewws Illapna ta Value-at-Risk gaioTs 3mory KimbkicHo
OLIHIOBATH TOYHICTH BHOIPKOBMX OI[HOK TIPH YNPAaBMiHHI HBECTHI{IHHUMH
NOpT(eNsiMH, a 3aNpONOHOBAHI CTHCHEHI OUIHKH Bar noptdeniB MoXyTb GyTH
GesnocepenHbo 3acTocoBaHi y 3ajauax poO3NOATY KamiTamy, B SKHX KUIBKICTB
aKTHBIB € 3iCTABHOIO 3 0GCSTOM JIOCTYITHHX iCTOPHYHHX CTIOCTEPEIKEHb.

Po3pobrieno nporpamumii KoMIUIEKe IS MOPIBHAHHA BHOGIPKOBHX i CTHCHEHHX
OLIHOK, SIKHii peaiizye reHepyBaHHs BUGIPOK 3 eTiNTHYHUX PO3MOALIIB i npouecy
VAR(1), o6uncnents BuGipkoBHX Ta BUNPABIEHHX OILIHOK, 1noOya0By CTUCHEHHX
OWIHOK i ONiHIOBaHHS  iXHIX  XapaKTePUCTHK  (3MilEHHS, Zucnepcii,
CepeHbOKBANPATHYHOI ~ moXuOkM)  Mertomom  Monte-Kapno.  Imitaumiiini
€KCTNePUMEHTH MIATBEPAUIM CYTTEBY IepeBary CTHCHEHOI OLIHKM  Haj
BHOIPKOBOIO JUTst BCIX 3HaYeHb ¢ = k/n, OKpiM 6IM3BKHX [0 HYJIS.

Onepxaui pesynbTaTd BMKOPHMCTAaHO: MPH aHAMi3i CTATHCTHYHOIL 3HaYyLIOCTI
BigHomenHs Illapna moprdens 3  waiiMeHIMM piBHeM Value-at-Risk,
noOyZ0BaHOTO 3a peanbHUMH AaHMMM iHaekcy Dow Jones; s noOyaoBu
CTHCHEHMX OLIHOK Bar nopr¢eiB 3 HAMEHIIOW MUCTIEPCIEr0 Ta 3 MAKCHMATbHAM
BigHOwenHam Illapna y 3ana4ax BUCOKoi po3aMipHOCTI (mipu k/n Bix 0,05 no 2,0 Ta
k € {200, 400, 600} aktusis); B ITIIIMM im. 1. C. [Tinctpuraua HAH Vkpaiuu
MpH BHKOHAHHI HAYKOBHX JOCIHimKeHsb. Okpemi pe3yJbTaTH TEOPEeTHYHOro i
PaKTHYHOrO  XapakTepy MOXYyTh OyTH BHKODHCTaHI NpH  BHKIAJaHHI
HOPMaTHBHMX Ta CHeLiaJbHAX KypCiB 3 NMPHKIAAHOT MATeMATHKH, MATeMATHYHOL
CTaTUCTHKH Ta (iHAHCOBOI MaTEMATHKH JJIsl CTY/ICHTIB 3aK/aliB BHIO] OCBITH.

S. IHy6aikanii Ta ocobuernii BHecok 3n06yBaua. 3a Temoio auceprauii
omy6ikoBaHO 4 HAayKOBi CTAaTTi (3 HHX 2 — y BHAAHHSX, 1O IHIEKCYIOTBCS Y
HayKoMeTpuuHiii 6asi Scopus) Ta 5 Te3 nomosimeili. OcHopHi pe3yJsbTaTH
aucepTauii Jionosiganucs i obrosopioBamucs Ha S HAYKOBHX KOH(epeHIisx.
OcHoBHI pesysnbraty auceprauii OTpHMaHO aBTOPOM OCOOMCTO; y CHiTBHUX
nybnikauisx 3 T. M. 3a6onouskum ta M. B. 3a60m01pKim 3100yBavy HaJIeXHThH

Y4acTh y MpOBEICHHI MaTeMATHYHHX JIOBEJIeHb, BHKOHAHHI iMiTauiitHoro
MOJICJIIOBaHHA Ta aHaJli3i OTPMMAHUX Pe3yJIbTATIB.
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6. JlorpuManHs NPHHUHNIB aKkaaemiuHol ao6poyecnocti. Juceprauis Lsmu O.
B. € opurinansHol0 poGororo. Bona BHkoHaHa 3100yBaueM camocTiiiHO i
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7. uceprauiiina podora Llanu O. B. «MozenioBanHs noseiHKu Ta iMOBIpHiCHO-
CTATHCTHYHMI aHaJli3 OLIHOK XapaKTepPHUCTHK NOpTdens», moaaHa Ha 3400yTTs
crynens JjokTopa (inocodii, 3a CBOIM HayKOBHM piBHEM Ta [PAKTHYHOIO
IHHICTIO, 3MiCTOM 1 O(QOpMIJIEHHAM MOBHICTIO BiAnoBizae Bumoram «llopsiky
NIPUCY/DKEHHS CTyneHs aokropa ¢inocodii Ta ckacyBaHHs pilleHHS pa3oBOi
crierianizoBaHoOi BYEHOI pajii 3aKjajly BHILOI OCBITH, HayKOBOI YCTAHOBH IpO
NMPUCYIKEHHA CTyneHs JoKTopa ¢inocodii», 3aTBepKEHOMY IOCTAHOBOIO



Ka6inery Miuictpis Ykpainu iz 12 ciuns 2022 p. Ne 44, Ta Binnoaina'e HanpaMy
HAayKOBOIO JIOCIIDKEHHS OCBITHBO-HAYKOBOI TPOTrpaMH I[MMMM  im. . C.
IMinctpurasa HAH Vkpainu 3i cnewiansrocti 113 — Ilpuknanna MaTeMaThka.

PEKOMEH/YBAJIM:

l. Jlucepramiiiny poGory «Moje/oBaHHS —TNOBEIHKH Ta
CTATHCTHYHHII AaHANI3 OIIHOK XapakTEepUCTHK TMopTdensy, nofaHy Llﬂno_l?
Onekcauapom BacunsoBruyeM Ha 3700yTTs CTyneHA JIOKTOpa dinocodii,
PEKOMEH/IyBaTH 10 3aXHUCTY.

iMOBipHICHO-

2. T'onoBoro pa3oBoi crieliali3oBaHOl BYCHOI pajii PU3HAYUTH!

* Binymaka IOpis IropoBuya, MNpOBIAHOrO HAyKOBOTO criBpoOITHHKA
naGopaTopii MATeMATHYHOTO MOJEMIOBAHHA HEPIBHOBAKHHX MPOLECIB
[HCTHTYTY TpHKIaAHHX npobneM Mexawiku i maremaruku im. S C.
[lincrpuravua HAH VYkpaiuu, [OKTOpa TeXHIYHMX HaykK, CTapulioro
JOCIIIIHHKA.

OnoHeHTaMu NPU3HAYUTH:

* Panpuenka Kocrtantnna Bonoaumuposuya, npodecopa kadenpu Teopii
iiMOBipHOCTE, CTATHCTHKM Ta akTyapHoi MaremaTHku KuHIBCbKOTrO
HauioHaJibHOro YyHiBepcutery imeni Tapaca Illeuenka, pokTopa (i3uKo-
MaTeMaTHYHHUX HayK, IOLEHTa;

 IOnpkoBy Oneny OnekcanzpiBHy, npodecopa kadeapu MWTYYHOTO IHTEIEKTY,
MOJZIeNIFOBaHHA Ta CTaTHCTHKH KHIBCHKOro HAL[iOHAIBHOIO E€KOHOMIYHOrO
yHiBepcutery imeHi Baguma I'etbMana, kanauzaara (isMko-mMaTeMaTHYHHUX
HayK, JIOIIeHTa;

* Mansiii  Onekcanapy CrenaHiBHy, JoueHTa Kadeapum npuKiIagHOl
matematikd HauionansHoro yHiBepcutery «JIbBiBCbKa mosiTeXHiKay,
KaHauara (Gizsuko-MaTeMaTHYHHX HAYK, AOLEHTA.

PenieH3eHTOM NpU3HAYHTH:

« Uepuyxy Ombry IOpiiBHy, mpoBifHOr0o HayKoBOro chiBpoGiTHHKA
nabopatopii MaTeMaTHYHOIO MOJIEIOBAHHS HEPIBHOBAXKHMX MpOLECIB
[HcTuTyTy npuknagHux npobieM Mexadiku i marematuku im. 5. C.
[Tincrpurada HAH Ykpainu, 10kTOpa TeXHiYHHX HayK, podecopa.

["onoBytoumii Ha 3aciiaHHi:

J. T. H., ipodecop, 3aBiLyBay BiJyIijIy
YHCENIbHUX METO/IIB MaTeMaTHYHOI (hi3uKH
[IITIMM im. 5. C. [Tinctpurasa HAH Ykpainn
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