Pimtenns
pa30Boi crieuianizoBaHoi BYEHOT pagu
PO NPUCYKEHHS cTyIeHs JokTopa dinocodii

Lsna Onexcannp Bacunbosuuy, 1991 poky HapomkeHHS, rpoOMaisHuH YKpaiHu,
ocBiTa BHllA: 3akiHuuWB y 2014 poui JIbBiBChKMit IHCTUTYT GaHKiBCHKOI CrpaBu
Yuisepcutety Gankisebioi cnpaBu HartioanbHoro Gawky VYkpainm (m. Kuis) 3a
crewianbHicTio «ExoHoMiuHa kibepHeruka». [lo acmipaHTypu [HCTUTYTY npukiagHux
npoGneM MexaHiku i marematuxu iM. 5. C. Ilincrpuraya HAH Ykpainu BeTynus y
2022 poui 3a cnewianbHicTio 113 «[Ipukiagsa MaTeMaTHKay.

PasoBa cnenianizoBaHa BueHa paja, yTBOpEHa HAaKa30M AUpeKTopa IHCTHTYTY
MPUKJTAJHAX Mpo0sieM MexaHiku i MaTemaruk iM. 5. C. ITigcrpuraya HAH Vkpaiau
Bin 17 yumus 2026 poky Ne 31-0 Ha minctasi pimenns Buenoi pagu Bim 14 mumas
2026 poky Ne 9 y ckiani:

['onoBu pasoBoi cnenianizoBaHoi BueHOi pamu — FOpis Binymiaka, [0kTopa TeXHIIHEX
HayK, CTapLIOro AOCIiJHUKA, IIPOBiJTHOrO HAYKOBOTO CITiBPO-
OiTHUKA 1a0OpaTOpii MaTEMATHYHOTO MOJIEIIFOBAHHS HEPIBHO-
BAXHMX IIPOLIECIB BiIIUTy YMCIOBUX METOIIB MaTEeMAaTHIHOI
Gisuky [HCTUTYTY NMPUKIAAHUX NPOOJIEeM MeXaHikk i Mare-
matuky iM. S. C. [Tincrpurasa HAH Ykpaiau.

PenienzenTa — Onbru YepHyxH, TOKTOpa TEXHIYHUX HayK, Ipodecopa, mpo-
BiTHOTO HAayKOBOT'O CIIiBpOOiTHHKa aboparopii MareMaTuy-
HOT'O MOJIE/IFOBaHHs HEPIBHOBAXHUX MPOIECIB BiIILTY YrCIIO-
BMX METOMiB MaTeMaTH4HOi (i3uku IHCTHTYTY mpukmiagHux
nmpobieM MexaHiku i Mmarematukd iMm. S. C. ITigcrpuraga
HAH VYxkpainu.

Odinifinux ononeHTiB — KocranTuHa PanpueHka, noKTOpa (i3sHKO-MaTeMaTHUHUX
HayK, IOLEHTa, OLEHTa KadeapH Teopii WMOBIpHOCTE, cTa-
TUCTUKM Ta aKTyapHOiMaTeMaTWku KHIBCEKOro HallioHAE-
HOro yHiBepcuteTy iMeHi Tapaca IlleBuenka MOH VYkpainu.
Onenn FOHBKOBOI, KaHIUATa (Qi3MKO-MATEMATHYHMX HAYK,
JIOLIEHTA, Tpodecopa Kadeapu IITyYHOTO IHTENEKTy, MOJE-
JIFOBaHHA Ta CTATUCTUKH KHUIBCBKOIO HalliOHAIBHOIO €KOHO-
MiuHOro yHiBepcurery imeHi Bamuma Ietsmana MOH
Vkpaiuu,
Onexcanzipu Mansii, kanaunata (Qi3dko-MaTeMaTuYHIX HayK,
JIOLICHTA, JOLEHTa Kadeapy npukiafHoi MareMaruku Hargio-
HaJIbHOTO YHiBepcutTeTy «JIbBiBCbKka moutiTexnikay MOH
Ykpaiuy,

Ha 3acigaHdi 25 BepecHa 2026 poky NpHHHAIA PIILEHHS PO NPUCYIKEHHS CTYMeHs

poxropa dinocodii 3 ranysi 3HaHe 11 — MaremaTnka Ta CTATUCTUKA Ha MiACTaB] Tpy-

JIFOZHOTO 3aXUCTy aucepTauii «MojeoBaHHs NOBENiHKY Ta iIMOBIPHICHO-CTATHCTHY-

HUil aHali3 OUIHOK XapakTepHCTHK noprdens» 3a cneuianbHicTio 113 — IMpuxnagua

MaTemarTuKa. L .

Jlucepralilo BUKOHAHO Yy BIIUII YMCJIOBUX METOMIB MaTeMaTH4HOL ¢izuku
[HCTHTYTy NPHUKJIAAHHX NpoO/eM MeXxaHikh i marematuku im. 5. C, ITizcTpuraya
HAH Vkpainu. HaykoBui kepiBHUK Tapac 3abonoubkuii, JOKTOp E€KOHOMIiYHMX
Hayk, npodecop, npodecop kadeipu nporpamyBaHHs JIbBIBCEKOTO HalioHamEHOTO
YHIBEPCUTETY iMeHi IBana ®panka.



Juceprauis npucBsiueHa BUpilIEHHIO BAXIMBOIO HAayKOBO-NPAKTHYHOIO 3aBJlaH-
HSl MATEMaTHYHOTO MOJIE/IOBAHHS OLHOK XapakTepUCTHK nopTdens. ¥ poborti 3pobie-
HO aKLEHT Ha TPhOX XapakTepHCTHKax moprdess: aucnepceii, BinHowenHi lapmna ta
Value-at-Risk. Ockinbku Bei Wi MokasHMKM 3aieXaTh Bifl HEBIIOMHX MapaMeTpiB
po3MnoAily BEKTOpa JOXiaHOCTel akTuBiB nopTderns, TO Ha MPaKTHL{i BUKOPHCTOBYIOT
OLIIHKHM XapaKTEPUCTHK NOPTQEs, ki € BUNaAKOBAMHU BEJIMYMHAMH. BIacTUBOCTI ux
BUIAJKOBUX BEJIMYMH 3ajiexaTh BiJl PO3MOAiTY BEKTOpa NOXiAHOCTEW aKTWBIB Ta Bin
BiJHOIIEHHS KiNbKOCTI aKTHBIB moprtdesst g0 00CATy BHUOIPKM iCTOpHYHMX CTOCTe-
pexeHb, BUKOPMCTAHUX Uil 1OOYyA0BH OLiHKU. CTOCOBHO PO3MOIiIYy BEKTOpa HOXij-
HOCTeH aKTHBiB y JAucepTalii pO3MISIHYTO [Ba NPHUIYLIEHHS: JOXiZHOCTI HEaBTO-
KOpENbOBaHi Ta EIINTHYHO PO3MOIiIeHi, JOXiIHOCTI aBTOKOPENLOBaHi Ta HOPMAILHO
posnofiteHi. 3a NPUITyLIEHHS 0araTOBUMIpPHOTO ENiNTHYHOTO pO3MOALTY BEKTOpa
JOOXITHOCTEH 3 HEaBTOKOPENbOBAHMMH peai3allisiMd y JUcepTallii 3HaimeHo
aCHMIITOTUYHME pO3NOAiN BUOipkoBUX OIiHOK BimHomeHHs [llaprna Ta Value-at-Risk
nopTdens 3 HaWMEHIIOI HCIiepCicro Ta OuiHkM BimHomenHs Illapma moprdens 3
HaliMeHIIMM piBHeM Value-at-Risk. 1S X OLIHOK 3ampONOHOBAHO BHITPABJICHi
OLIIHKU Ta MOOYJOBaHO iHTEPBAIM JOBIpH IS BiIIOBIIHUX XapaKTEPUCTUK MOPTQEISL.
3a MpHITYHOICHHS CIa0KO CTAIliOHAPHOTO TrayCCiBCHKOTO IMPOILECY 3 aBTOKOPEILIIIEI0
3HaNICHO ACHMITOTHYHMI po3Moait omiHkH BigHomneHHs [1apra noprdens 3 Halimen-
mmM piBHeM Value-at-Risk. Ha ocHOBi oTpuMaHMX pe3ysbTaTiB OOYHCIEHO MaKCH-
MaJIbHUH piBeHb OBipH Ui VaR, 3a sikoro BigHomeHHs [llapna € 3Ha9ymo BiqMiHEAM
BiJl HyJs, MOOYJOBaHO iHTEpBaIM IOBipU Ta CHOPMYJIHOBAHO TPOILEAYPY IEpEeBipKA
3HagymocTi BigHoneHHs [llapma. V Bunanky, Koau KiJlbKiCTh CITIOCTEPEXEeHb CIiBMipHA
3 KUTBKICTIO aKTHBiB, aCUMIITOTUYHI pe3yJIbTaTH € HECTIMKAMH. Y JHCEpTAIlil pO3ris-
HyTO MPOOJIEMH OIIIHKH Y BUCOKOPO3MipHOMY BHIIa[IKy Bar NOPTQENs: 3 MAKCHMAITEHAM
BimpomennsM I1lapra Ha OCHOBI MiHiMi3anii 03aBHOIPKOBOI AUCHEPCii; 3 HAWMEHIIIO
JHCIIEPCIiCI0 Ha OCHOBI MaKcHMi3allil IT03aBHOIPKOBOrO BiHOIIEHHS CIOIIBAHA JOXiI-
gicTh-mpicepcis. [ BUpIIIEHHA IHMX 33lad BUKOPUCTAHO CTHUCHEHI OIHKH. 3 BHKO-
PUCTAHHSAM MOJBiHHOT aCHMIITOTUKH Ta TEOPil BUNIAIKOBUX MATPHIIb 3HAMICHO IrpaHIdHi
3Ha4YeHHs KOe(illieHTiB ONTUMAIBHOI IHTEHCHMBHOCTI CTUCHEHHS Ul OL[IHOK Bar BHIIE
3raflaHux MopT¢eriB Ta JOBEJCHO KOHCHCTEHTHICTh OLIIHOK BiJNIOBiHUX Bar. Ha oCHOBI
iMiTanifHOro MOJIEITIOBAHHS TPOBEICHO MOPIBHUIBHUM aHali3 CTHCHEHOI Ta 3BHYaiHOL
BHMOIpKOBOI OL[IHOK Bar MopTders 3 MaKCUMAIBLHUM BinHoweHHsM 1llapna ta BctaHoBe-
HO, LII0 CTHCHEHA OIiHKA € iCTOTHO €(EKTHUBHIILOK. Y IHcepTaLil TaKoX MPeICTaBIEHO
TIPOrpaMHKil KOMILIEKC, KHH peaslisye reHepyBaHHs BUOIPOK 3 ENINTHYHIX POSMOILIB
i aBToKOpenpoBaHoro npouecy VAR(1); o6uncienns BUOIPKOBHX Ta BUIIPABIEHUX OLli-
Hok BiguHomenns [apma i Value-at-Risk; mo0ynoBy CTUCHEHMX OLIHOK Bar mopTdeis
3 HalMEHLIOK J[HMCIepCicl0 Ta MakcUMajbHMM BigHoweHHsM Illapma Ha ocHOBI
BiNIOBiIHUX KpHUTEPiiB; OOUKMCIIEHHS EMILIPUYHHUX XAPAKTEPUCTHUK SKOCTI OLIHOK.

3106yBay Mae 9 HayKkoBUX myOitikalii 3a TEMOIO JucepTalii, 3 HuX 2 HayKoBi
cTaTTi y (paxoBHUX HAYKOBMX JypHajax YKpaiHu Ta 2 HAYKOBi CTAaTTi B MiXKHApOHUX
HAayKOBHX JKypHaJax, AKi BXOAATb 10 HaYKOMETpHUIHKX 6a3 Scopus, 3 ksaptunem Q3.
Tpu OCHOBHI HayKkoBi IyOutiKaLii:

1. Zabolotskyy T., Tsyapa O. Shrinkage-Based Estimation of the Maximum
Sharpe Ratio Portfolio via Minimization of Out-of-Sample Variance //WSEAS
Transactions on Mathematics. — 2025, —=Vol. 24. - P. 660-670.(Scopus, Q3)



