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V. BimoMocTi npo guceprariio
MoBga guceprariii:
Koau TemaTHYHHX PYOPHK: 27.47

Tema gucepranii:
1. InpopmariiiiHe 3ab6e3reueHHs OlepaTUBHOrO aHasi3y MOKAa3HUKIB (iHAHCOBOTO PUHKY

2. Information provision of operational analysis for financial market indicators

Pedepar:

1. Inceprarist npucBsYeHa po3pooLii Mojesieil, aropuTMiB, iHPOPMALITHOTO Ta IIPOrPAaMHOTO 3a-6e31eYeHHs
oliHKM QYHKIi pu3uKy ¢iHaHCOBOro pUHKY. Buxonsuu 3 copmMyibOBaHOI IIpobiemMu 6y10 po3pobIeHo
MapKOBCBKY Ta KyCKOBO-MapKOBCbKY MOZEJIb OL[iHKU (PYHKIii pU3UKy aHasi3y (piHaHCOBOIO PUHKY, 1110 JO3BOJIMIIO
6i7IbIl TOYHO OTPUMATH 3aJIEXKHICTb IMOBIPHOCTI Bif 4acy nepebyBaHHS B TOMY YU iHIIOMY CTaHi, C(pOPMOBAHO
METOJI, 3HaX0-PKEHHS TOYOK PO3JIa[IOK [AJIs1 YACOBOTO Psily KypCiB BaJIIOT HA OCHOBI iHIMKATOPAa, IO 103BOJINIIO
PO3B'si3aTH 3a/1ayy BU3HAYEHHS] iIHTEHCUBHOCTEMN NIepex0liB Mi>K CTaHaMK MapKOBCbKOi Moziesli (piHaHCO-BOro
PUHKY. PO3p0671€HO KYCKOBY-MapKOBCBKY MOJI€JIb (DYHKLIOHYBaHHS (PiHAHCOBOT'O PMHKY 3 TPbOMA CTaHAMU Ta
MOJIAHO il aHATIITUYHUI PO3B'A130K. ONMCaHO MPOrPaMHMIl IPOJYKT, B KOTPOMY OyJiv peaslizoBaHi po3pobJieHi

JITOPUTMU TEXHIYHOTO aHasIi3y JaHuX (PiHAHCOBUX PUHKIB, @ came: IepBUHHUIN aHaJIi3 (3r/1aJKyBaHHs),



IHIVKATOPHUN Ta OCUWJISITOPHUM aHaJli3, aHajli3 JUHAMIKY [IPOLLECY HA OCHOBI MApPKOBCBKHUX Ta KyCKOBO-

MapKOBCBKUX CHUCTEM.

2. This Dissertation deals with the development of the models, algorithms information and software Support of the
financial market risk evaluation. Starting from the formulated problem Markov and Mar-kov's piecewise models of
the function risk evaluation of the financial market analysis have been devel-oped. These models allow us to get
more precise connected with the time of state taken under this or that condition. This method allows us to solve
the problem of intensity transition determination between the states of Markov's model of financial market.
Markov's piecewise model of the financial market function-ing with three states has been represented. Its
analytical solution has been submitted as well the software product has been described. the developed algorithms
of the technical analysis of the financial market data: initial analysis(smoothing); indicator and oscillator analysis;
the analysis of the process dynamics based on Markov's and Markov's piecewise systems have been realized.
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