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V. BimomocTi npo gucepraniio
Moga guceprariii:
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Tema guceprauii:
1. EKOHOMiKO-MaTeMaThuYHe MOIETIOBaHHS AUHAMIKM (DiHAHCOBUX iHIMKATOPIB.

2. Economic mathematical modeling dynamics of the financial indicators.

Pedepar:

1. Y nuceprauiiiHiil po60Ti IPOBELEHO aHali3 JUHAMiKM (iHAHCOBUX iHAMKATOPIB (POHIOBUX PMHKIB Ta BaIIOTHOI
napu €Bpo/noJap. 31iiCHEHO MOHITOPUHT CUTYyallii Ha MOJIbCbKOMY (POHIOBOMY PMHKY Ha Pi3HMX YaCOBUX BiKHAX: y
nepiof, 3pOCTaHHs, KPM3H Ta MiCJIsl KpU3OBUI Mepiof. Y JOCIiIPKEHHI PO3IJISIHYTI OCHOBHI METOIU MOJIEJIIOBAHHS
IVHaMiK1 QiHaHCOBUX iHAMKATOPIB, MigX04U 10 aHali3y (piHaHCOBUX 4acOBUX PsifiiB. PO3p06JI€HO KOMIIIEKC
€KOHOMIKO-MaTeMaTUYHUX MOoZesiel NnHaMiKi (PiHaHCOBUX iHIUKATOPIB HA OCHOBI TEOPETUYHUX Ta TPAKTUYHUX
MOJIOKEHb Ta METOJIiB AOCTiMKeHHs (PiHAHCOBUX YaCOBUX PsI/IiB. BUKOpUCTAaHO HEJMiHIMHNN Ta EKOHOMETPUYHUIA
iHCTpyMeHTapiil, po3p0o06JIeHO KOHLENITyalbHYy CXEMY BUKOPHUCTaHHSI LIbOI'O KOMILJIEKCY Mojiesiell. Po3pobieHuit
KOMILJIEKC MOJIeJIeN 103BOJIS€ 3MiICHIOBAT MOHITOPUHT CTaHy (PiHAHCOBOTO PUHKY, MOZIEJIIOBATYU BOJIATUJIbHICTD
4aCOBHUX PSZIiB B yMOBaX 10ro CTabiIbHOTO (PYHKIIIOHYBAHHSI Ta BUSIBJISITU CUJTy BIUIUBY 30yPEHb MiXK BaIOTHOIO

napoto Ta GOHIOBUM PUHKOM. 3arpOINOHOBaHI peKOMeHAallii T03BOJISITh BiTHOBUTU PO3BUTOK Ta 3POCTAHHS



($OHIOBOrO PUHKY YKpaiHU.

2. The research highlights main macroeconomic factors that influence on financial indicators. Author proposes
meaning of the term 'financial indicators'. It analyzes the dynamics of financial indicators of the stock markets and
foreign exchange market, carried out monitoring of the situation on the market in different time windows: in a
period of growth, crisis and after the crisis with using multifractal analysis of detrended fluctuations. The study
describes the main methods of modeling the dynamics of financial indicators, approaches to the analysis of
financial time series. The advantages and disadvantages of each of these methods. It shows main purposes and
definitions of fractal and multifractal analysis. Also confirms fractal market hypothesis on real data. Using R/S
analysis gave the results that highlight financial indicators such as stock index as persistent time series. It means
that dynamics will continue it's behavior for some period of time in the future. But if look at exchange rate pair
that is analyzed by R/S analysis, the results shows that this pair is Brownian motion. The investigation proposes
econometric models such as EGARCH, VAR. Using EGARCH-model will help predict volatility of stock index in
stable period in the stock market. VAR modelling is used to find out how shocks of WIG stock index causes shocks
in Euro/Dollar dynamics. That can influence on future forecast. The thesis describes a complex mathematical
economic models and conceptual framework of the proposed complex, which can be used by the government in
the formation of state policy, investment institutions and individual investors for the formation of an investment
portfolio and market traders to select the investment strategy.
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