HauioHanbHN TEXHIYHUN YHIBEPCUTET YKpaiHu
«KNIBCbKUMN NONITEXHIYHUN IHCTUTYT iMeHI lropa CikopCbKOro»

daKkybTeT MEHEOAXMEHTY Ta MapKeTUHTY

KA®DEAPA EKOHOMIYHOI KIBEPHETUKW

MPDKHAPOAOHA OCIHHA WKOJIA :

«MOOEMIOBAHHA, AHANI3 AAHUX TA

LIMPPOBI TEXHONOTI B EKOHOMIYHWX AOCIOXEHHAX» 3 Harogn 125-
PIYHOrO t0BiNe HauioHa/lbHOro TeXHIUHOMO yHIBEpCUTETY YKpaiHu
«KUTBCbKMIN NONITEXHIYHMNIA IHCTUTYT iMeHi Iropsi CIKOPCbKOTo»
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Kathepoto eKOHOMIYHOT KibepHETUKM (haky/ibTETY MEHEKMEHTY Ta
mapkeTuHry Krl im. Irops Cikopcbkoro nposegeHo MDKHAPOOHY
OCIHHIO WKOJY: MOAEMOBAHHA, AHAJMI3 OAHUX TA
LIN®POBI TEXHONOT I B EKOHOMIYHUX AOCNIAKEHHAX», 3
Harogn 125-piyHoro toBisleldo  HauioHa/IbHOrO  TEXHIYHOro
YHIiBepcuteTty YKpaiHn «KUIBCbKUM MOSIITEXHIYHUM IHCTUTYT
iMeHI Iropsa CiKOpCbKOro».
Lboropiy OCiHHA LWKOMa npoxogunay cnisnpadui 3
MIDKHapPOAHUMWN Ta BITUYU3HAHUMU NapTHepamu:
YHIBEPCUTET MUKOJIN KOMEPHMKA B TOPYHI
YHIBEPCUTET

YHIBEPCUTET BAPI AlbAO MOPO

HAYKOBO-A4OCANIAHUWA LEHTP IHAYCTPIANbHUX
MPOBNMEM PO3BUTKY
HAH YKPATHW

Y po6OoTi LWKOMWM Y3471 y4YacCTb:
H 17 HayKoBLiB-CNikepiB
m Oinbwe HK 200 3apeecTpoBaHnX yYaCHUKIB

3anucy nekuili MOXHa NOAMBUTUCS 3a NOCUNAHHAM (3a HASIBHOCTI Naposto gocTyny):

*****



v MDKHAPOAOHA OCIHHA WKOJMA : «<MOAOE/JTOBAHHA,
AHANI3 JAHUX TA UN®POBI TEXHOMOTII
B EKOHOMIUHHNX AOCIIAXEHHAX» | -
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O CYBERNETICS

23 Nnuctonapa 2023 poky Bigbdynacb neplia cecis
B Mexkax pobot MDKHAPOAHOI OCIHHBOI LWKOAW.

Po3noyana po6oTty WwkKonm - MapmHa KpaB4yeHKo, 4 e H, npod.
[eKaH PakynbTety MeHe[KMEHTY Ta MapKeTUHIy

MogepaTtop | cecii: KatepuHa bospuHosa, g.e.H, npodg.,
3aBigyBay Kageapy eKOHOMIYHOI KiGepHETUKN

PROGRAM

Viktoriia Shlykova,
16.00 Data Visualisation: Basic Cand. Sc. (Econ.), Senior Research Fellow, Research

. . Center for Industrial Problems of Development of
16.40
P”nCIples and Modern Tools the National Academy of Sciences of Ukraine
(Ukraine )
Iryna Lazarenko,
I'W1bl bl 1 14 40. . . . Cand. Sc. (Phys.-Math.), A Prof t th
1720 Machine Learning for Economic  Department of Economic Cybernetics, National
’ Research Technical University of Ukraine «lgor Sikorsky Kyiv
Polytechnic Institute» (Ukraine) Data Visualization:
. Basic Principles and
. Economic Forecasting — Magdalena Osiriska,
17.20 g Prof., Dr. Hab., Nicolaus Copernicus University in Modern Tools

18.00 Methodology and Software Torun (Poland)

Al .uf*



v MDKHAPOAOHA OCIHHA WKOJMA : «<MOAOE/JTOBAHHA,
AHANI3 JAHUX TA UN®POBI TEXHOMOTII
B EKOHOMIUHHNX AOCIIAXEHHAX» -y, ., ...

O CYBERNETICS

23 Nnuctonapga 2023 poky Bigbdynack Apyra cecis
B Mexkax pobot MDKHAPOAHOI OCIHHBOI LWKOAW.

Mogpgepartop Il cecii: Onbra Insw, g.e.H, npod.,
npoecop Kapeapn eKOHOMIYHOI KiBEPHETUKM

Olha Poliakova,
16.00. Possibilities of Simulation for the Cand. Sc. (Econ.), Doc., Research Center for
16.40  Study of Economic Systems Industrial Problems of Development of the National

24112023 Academy of Sciences of Ukraine (Ukraine)

Glib Mazhara,

PhD in Econ., Assoc. Prof, at the Department of
Economic Cybernetics, National Technical University
of Ukraine «Igor Sikorsky Kyiv Polytechnic Institute»
(Ukraine)

16.40. Modelling the Irrational Behavior
17.20  of Economic Agents



& MDKHAPOAHA OCIHHA WKOJA
AHANI3 AAHUX TA UN®POBI TEXHO/MOTII

B EKOHOMIUHHUX AOOCHNIOXEHHAX»

27 Nnctonapa 2023 pokKy Bifgdynach TPeTa cecis
B MexXax pobotn MDKHAPOHOI OCIHHbOI LLKO/N.

Mogpgepartop lll cecii: OneHa TpoumeHko, A4.e.H, npod.,
npoecop Kapeapn eKOHOMIYHOI KiBEPHETUKM

16.00-

16.40

16.40- Modeling of Dynamic Economic

17.20

17.20-
18.00

State-of-the-art Electricity Price
Forecasting Models

Systems

Bayesian Model Averaging -
Theory, Gretl Packages and
Empirical Research

Tetiana Salashenko,

Cand. Sc. (Econ.), Research Center for Industrial
Problems of Development of the National Academy
of Sciences of Ukraine (Ukraine)

Igor Rystsov,

D. Sc. (Phys.-Math.), Doc., Assoc. Prof, at the
Department of Economic Cybernetics, National
Technical University of Ukraine «lgor Sikorsky Kyiv
Polytechnic Institute» (Ukraine)

Jacek Kwiatkowski,
Prof., Dr. Hab., Nicolaus Copernicus University in
Torun (Poland)

«IGOR SIKORSKY KYIV POLYTECHNIC INSTITUTE»
FACULTY OF MANAGEMENT AND MARKETING
DEPARTMENT OF ECONOMIC CYBERNETICS

pt's associate with a Markov chainC = (5, M,

(Ed,M). A non negative square matrix M is called inj
Iph GM is strongly connected. The Markov chain C
pic if its stochastic matrix Af is indecomposable,
neorem 4.1. For an ergodic Markov chain C, the cd
*f) has only one fixed stochastic vector, which is positiv

non-negative matrix M is called primitive if Mk > 0 fi
tive matrix will be Indecomposable, but not vice ver
(5, M,ir0) is called regular if its transition matrix M is pi
*jeorem 4.2. For a regular Markov chain C = (5, M, ir0
e aglobal attractor of the convex system Dr - A

. «MOAENKOBAHHHA

fq:;l

27.11.2023

STATE-OF-THE-ART OF
ELECTRICITY PRICE
FORECASTING MODELS

(Econoric

Modeling of dynamic economic systems

Presented by : Igor Rystsov,
docent of National Technical University of Ukraine

If P

Bimwmn Model Averaging
wy. Gull pndugu. itid iwpiricai ran
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MDKHAPOOHA OCIHHA WKOJA

«MOOE/NMTHOBAHHHA

AHANMI3 AAHUX TA UN®POBI TEXHO/MOTII
| B EKOHOMIYHHUX OCNIAXEHHAX» F-omooomsoe

28 Nuctonapa 2023 poky Bigbynacb yeTsepTa cecis
B Mexax poootr MDKHAPOAHOI OCIHHBOI LWKON.

Mogpgepatop N cecii: [ni6 Maxapa, A. (inocod. 3 EKOHOMIKK,

[OLeHT Kadepn eKOHOMIYHOI KiGepHETUNKM

16.00-

16.40

16.40-

17.20

28.11.2023

17.20-

18.00

16.00-

16.40

16.40-

17.20

28.11.202:

17.20-

18.00

PROGRAM

Event Study Methodology:
Assessing the Impact of an
Event on Financial Markets

Financial Network Analysis:
Tools for Risk Assessment

Approaches to Creating Credit
Scoring Models

MeTogonoris 4ocnigkKeHHs
noAji: OUiHKa BNAMBY NOAIi Ha
(hiHaHCOBI PUHKK

AHari3 piHaHCOBUX Mepex:
IHCTPYMEHTW OLIHKM PU3UKIB

Migxoan 0o CTBOPEHHS
KPeaUTCKOPUHIOBUX MOoZenel

Caterina Di Tommaso,
Lecturer, University of Bari Aldo Moro (Italy)

Matteo Foglia,
Research Fellow,
University of Bari Aldo Moro (Italy)

Olga Zhukovska,

Cand. Sc. (Phys.-Math.), Doc., Assoc. Prof, at the
Department of Economic Cybernetics, National
Technical University of Ukraine «lgor Sikorsky Kyiv
Polytechnic Institute» (Ukraine)

KarepuHa [li Tommaso,
BMKnagau, YHisepcuteT bapi Anbao Mopo (ITanis)

Martteo Posb4,
HayKoBWIA CNiBPOBITHUK.
YHisepcuteT bapi Anbgo Mopo (Itanis)

Onbra XXyKoBCbKa,
K.(.-M.H., AoL., AOLEHT Kajeapn eKOHOMIYHOI
KibepHeTuKu, HaujioHanbHWiA TEXHIYHUNA

yHiBepcuTeT YKpaiHn «KWiBCbKMIA NONITEXHIYHWIA
iHCTUTYT iMeHi Iropsa Cikopcbkoro» (YkpaiHa)

28.11.2023

S«fM %***if M miiiA M "1 Amu»«u nm
mlmeh tr— t mm*id4 w icl

W hat is the reaction of the
markets to an event?

Financial Network Analysis:
Tools for Risk Assessment

Matteo Foglia

International Autumn School
MODELING, DATA ANALYSIS AND DIGITAL
TECHNOLOGIES IN ECONOMIC RESEARCH

KA®E/PI EMOVIOIMHOI KIBEPHETVIKM

- 1 !



¢CIHHA wk

O CYBERNETICS

MDKHAPOAOHA OCIHHA WKOJMA : «<MOAOE/JTOBAHHA,
AHANI3 JAHUX TA UN®POBI TEXHOMOTII

B EKOHOMIUHHNX AOCIIAXEHHAX»

29 Nlnctonaga 2023 poky Bigbdynack n'ata cecis
B Mexax poootr MDKHAPOAHOI OCIHHBOI LWKON.

Mogepatop V cecii: Bonogumup KanyctaH, g, ¢-m. H., npod.,

npoecop Kapeapn eKOHOMIYHOI KiBEPHETUKM

16.00-

16.40

16.40-

17.20

17,20-

18.00

Application of Statistical
Methods to Determine the
Impact of the War in Ukraine
on the Food Security of the EU
Countries

Methodology for Assessing
Macroeconomic Imbalances in
the EU Countries and Ukraine

Global Economic Crises caused
by the Russian War in Ukraine

3acTocyBaHHS CTAaTUCTUYHUX
METOZIB 4/ BU3HAYEHHSA
BM/IMBY BiliHN B YKpaiHi Ha
NpPoA0BO/bYY 6e3neky KpaiH €C

MeToa0n0orist OUiHKBaHHSA
MaKpOEKOHOMIYHUX AncbanaHciB
y KpaiHax €C Ta YKpaiHi
Fno6asibHi EKOHOMIYHI KpuU3W,
CMPUYMHEHI POCIACLKOID
BIliHOIO B YKpaiHi

Vitalina Babenko,

D.Sc. (Econ.), prof., Head of the Department of
Computer Systems, Kharkiv National Automobile
and Highway University (Ukraine)

Mariia Skrypnychenko,

D.Sc. (Econ.), Prof, Cor. Member of NAS of
Ukraine, Head of the Department; State
University  «Institute  of  Economics and
Forecasting of the National Academy of Sciences
of Ukraine» (Ukraine)

Killion Munyama,

Prof., Dr. Hab., WSG University (Poland)

BitaniHa babeHko,

A.e.H., npod., 3aBigyBay kaheapn KOMN'IOTEPHUX
cucTem. XapKiBCbKuii HauioHanbHWi
aBTOMOGINbHO-A0POXHIV YHiBepcuTeT (YkpaiHa)

Mapist CKpUMHNYEHKO,

A.e.H., npod., uneH-kop. HAH YkpaiHu, 3aB.
BigAainy; OY  «IHCTMTYT ~ eKOHOMIKMN Ta
nporHo3ysaHHA HAH YkpaiHu» (YkpaiHa)

KinnioH MyHsima,
npod., 4. xab., Ynisepcutet VI/5€ (MonbLya)

GLOBAL ECONOMIC CRISES
CAUSED BY THE RUSSIAN WAR
IN UKRAINE

-The Effect on Global Food
Security

'ROF. KILLION MUNYAMA



MIXHAPOAHA OCIHHS WKOJA : «<MOAE/IIOBAHHSA,
AHANI3 OAHUX TA UM®POBI TEXHOMOTII
B EKOHOMIYHWUX AOCAIAXEHHSAX» 1120

OCYEHR\Ecs |

30 Nlnctonaga 2023 poky Bigdynack LWocTa cecis
B Mexax poootr MDKHAPOAHOI OCIHHBOI LWKON.

Mogepatop V! cecii: KarepnHa KonilmHCbKa, K.e.H., AoL,,
3aCTYMHUK feKaHa 3 M>KHapOA4HOI po60Ty

Neuro-fuzzy Modeling
Techniques in Economics

Use of the Redmine Project
Management System in the
Activities of the Department

Analytical Modeling of
Economic Results of Enterprises
using Keynesian and
Neoclassical Models

Andrii Matviichuk,
D.Sc. (Econ.), Prof., Head of LLC «Science Park of
Kyiv National Economic University» (Ukraine)

Stanislav Levytskyi,

D.Sc. (Econ.), Doc., Head of the Department of
Information Technologies pJsC «PHEI
«Zaporizhzhia Institute of Economics and
Information Technologies» (Ukraine)

Zhanna Chernousova,

Cand. Sc. (Phys.-Math.), Assoc. Prof, at the
Department of Economic Cybernetics, National
Technical University of Ukraine «lgor Sikorsky Kyiv
Polytechnic Institute» (Ukraine)

AHApI MaTBiituyk,

16.00- Herpo-HeuiTki TexHonorii 4.e.H, npod.. Aupektop TOB «HaykoBWil napk
16.40  MOAENOBaHHA B EKOHOMIL KWiBCbKOrO ~ HaLiOHALHOTO  EKOHOMIYHOTO
yHiBepcuteTy» (YkpaiHa)
BUKOPUCTAHHS CMCTEMM CraHicnas JleBULbKIN, _ N
16.40- YNpaBAiHHS NPOEKTaMM A.€.H, [ou., 3aBiayBay Kadeapy iHopMmaLiiHmx
17.20 Ll,eriTine y,El,iFlﬂbHOCTi TexHonoriit MpAT f<I'IBH3 <<3i|'|0p|3bKMM IHCTUTYT
€KOHOMIKM  Ta  iH(OPMAaLiliHNX  TEXHOMIOriM»
Ka(i)e,ﬂ,pl/l (Ykpaina)
AHaniTMyHe MOAEeNtoBaHHs
172, CKOHOMIUHMX pesynbTaris »é]aHHa YepHoycosa, o o
20- g P ; KQ.-M.H.,  [QOUEBHT  Kaheapu  EKOHOMIYHOI
18.00 AIANBHOCTI MIANPUEMCTE 13 KibepHeTuKM. HaujioHanbHuii TEXHIYHUI

3aCToCcyBaHHAM Mofe/eli
KeMHciaHCbKOro 1a
HEOK/1TaCMYHOro TUMIB

yHiBepcuTeT YKpaiHn «KWiBCbKuiA NONITEXHIYHWNA
iHCTUTYT iMeHi Irops Cikopcbkoro» (YkpaiHa)
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MDKHAPOAOHA OCIHHA WKOJMA : «<MOOE/TKOBAHHA,

AHANI3 JAHUX TA UN®POBI TEXHO/OTII
B EKOHOMIUHHNX AOCIIAXEHHAX»

O CYBERNETICS

Head ofthe organising committee:

Maryna Kravchenko,
D. Sc. in Economics, Professor, Dean of the Faculty of Management and Marketing,

National Technical University of Ukraine «Igor Sikorsky Kyiv Polytechnic Institute» (Ukraine)

a -chairs ofthe organizing committee:

Kateryna Boiarynova,
D. Sc in Economics, Professor, Head ofthe Department of Economic Cybernetics,
National Technical University of Ukraine «Igor Sikorsky Kyiv Polytechnic Institute» (Ukraine)

Magdalena Osinska,
Professor, Dr. Hab.,
Nicolaus Copernicus University in Toruh (Poland)

Vincenzo Pacelli,
Professor,
University of Bari Aldo Moro (Italy)

WSG Marzena Sobczak-Michalowska,

Professor, Dr.
WSG University (Poland)

iPflUinP Viktoriia Khaustova,
SIAHYy D. Sc.in Economics, Professor, Head of Research Center for
Industrial Problems of Development of the National Academy of Sciences of Ukraine (Ukraine)

Members of the organizing committee:
Mariusz Barczak, pProfessor, Dr., Dean for Academic projects
WSG University (Poland)
Alessandro Rubino, professor,
University of Bari Aldo Moro (ltaly)
Kateryna Kopishynska, cand. Sc. (Econ.), Assoc. Prof., Deputy dean of the Faculty of Management and

Marketing for international activities. National Technical University of Ukraine «Igor Sikorsky Kyiv Polytechnic
Institute» (Ukraine)

Olha llyash, b.Sc. in Economics, Prof., Professor at the Department of Economic Cybernetics,
National Technical University of Ukraine «Igor Sikorsky Kyiv Polytechnic Institute» (Ukraine)

Olena Trofymenko, D.Sc. in Economics, Prof., Professor at the Department of Economic Cybernetics,
National Technical University of Ukraine «Igor Sikorsky Kyiv Polytechnic Institute» (Ukraine)

Volodymyr Kapustyan, D.Sc. in Physics and Mathematics, Prof., Professor at the Department of Economic

Cybernetics, National Technical University of Ukraine «lgor Sikorsky Kyiv Polytechnic Institute» (Ukraine)

Glib Mazhara, PhD in Econ., Associate Professor atthe Department of Economic Cybernetics, Fir”

Ha 3akiHueHHs MDKHAPOAHOI OCIHHbLOI  LUKOW:
«MOJENMOBAHHA, AHANI3 OAHX TA UNPPOBI
TEXHOMOrI B  EKOHOMIYHUX  AOCNIIKEHHAX>
Aonosigadi Ta cnyxadi otpumanu ceptudikaTu.

YMOBOI OTpPUMaHHA cepTudpikaty cTtasio:

e MpPOCNYyXOBYBaHHA MOBHOMO LMKy NeKLii 3rigHO nporpamu;

e BWKOHaHHA 3aBAaHHA OS5 3aKPiNJeHHS OTPMMaHMX 3HaHb,
HaBMYOK Ta 34aTHOCTEN

NATIONAL TECHNICAL UNIVERSITY HALLIOHAﬂbHI/IM TEXHIYHUIA YHIBEPCUTET
OF UKRAINE «IGOR SIKORSKV F H YKPAIHW «kniscekunin MONITEXHI! ‘~IH
KYIV POLYTECHNIC INSTIT vV M IHCTUTYT IMEHI IT OPSi CIKOPCbK
EXCULDY OF MANAGEMENTAND MARKETING L il SAKYNLTET MEHEDKMEHTY TA MAPKETIHTY
| DEPARTMENT OF ECONOMIC CYBERNETICS KA®E/[IPA EKOHOMIUHOT KIBEPHETUKM
in cooperation with _ y cnienpaui
NICOLAUS COPERNICUS UNIVERSITY IN TORUN YHIBEPCUTET MUKO/ KOMEPHUKA B TOPYHI
WSG UNIVERSITY YHIBEPCUTET WSG
UNIVERSITY OF BARI ALDO MORO mr.. YHIBEPCUTET BAPI AfIb10 MOPO
RESEARCH CENTER FOR INDUSTRIAL >4 080 CIIAHWV LEHTP
PROBLEMS OF DEVELOPMENT OF THE 1Anninp iKAIL IH,ClYCTPIA bHVIX MPOB/IEM PO3BUTKY
NATIONAL ACADEMY OF SCIENCES OF UKRAINE NAHY nait Yepainu
No. 000/2023 dated November 30, 2023 Ne 000/2023 Big 30.11.2023 poky
FIRST NAME LAST NAME  ¢eiawe wo IM'A MPISBUNLLE
participated as a participant y3fifna yyacTb K yHaCHUK
INTERNATIONAL AUTUMN SCHOOL KO
on the occasion ofthe 125th anniversary of Harogu 125-piuHoro oinerw
National Technical University of Ukraine HaujoHaNbLHOTO T eXHiYHOro yHIBEpCHT e Ty YKpaitu
-Igor Sikorsky Kyiv Polytechnic Institute» «KUIBCHRAE MONTT EXHIMANA IHCT Uy T MGHTIFOpS CIKOPChK0A0N
«MODELING, DATA ANALYSIS AND DIGITAL TECHNOLOGIES «MOJENMIOBAHHS, AHAJI3 AAHUX TA LIN®POBI TEXHOOT I
IN ECONOMIC RESEARCH » B EKOHOMIUYHWNX AOCIAXKEHHAX»
Duration 15 hours 23.11-30.11.2023  TpusanicTs 15 roAnH 23.11-30.11.2023 poky
%?KaH thaKynbTeTy MEHEAXKMEHTY Ta Maw](emmy MapnHa KPABYEHKO
e dean of the Faculty of Management and Marketing Maryna KRAVCHENKO
3a5|ﬁ,ysaq Kaheapyu eKOHOMIYHOT KiGepHeTUKN KatepuHa BOSPUHOBA
The head of the Department of Economic Cybernetics Kateryna BOIARYNOVA

LLlnpo BAAYHI AonoBigayam Ta c/yxadam
3a yyacTb, NpPoOAB IHTepecy Ta uikaBi 3annTaHHA!



