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2. Modelling of the Ukrainian financial market components interaction

Pedepar:

1. O6'eKT BOCIiIKEHHS: IPOLEC B3aEMOZIi CKIaoBUX (PiHAHCOBOIO PMHKY YKpaiHU; METa pOOOTH: MOAAbIINI
PO3BUTOK TEOPETUYHUX I1OJIOKEHD OO MOJENIIOBAHHS B3a€MO/Iii CKIafOBUX (PiHAHCOBOTO PUHKY YKpaiHU,

o0y 10Ba KOMILJIEKCY MoJiesiell aHaslizy i IpOrHo3yBaHH4 Liiei B3aeMOJIil; MeTOAU OCTIiIKEHHSs Ta anapaTypa:
METOJIY JIOTIYHOTO Ta MOHOTpagivyHOro aHasidy, MeToH, XepcTa, MeTOIu BeNBIeT-aHasli3y, MaTeMaTUYHUI aniapaT
BEKTOPHUX aBTOPErPECIHUX MOJEIEN i MO eJIeN KOPEKLil IOMUJIKY, METOAY LOCIII)KEHHS KOIHTerpani MeToaun
IVCIIEPCIMHOrO aHasli3y; TEOPETUYHI i MPAKTUYHI Pe3yJIbTaTU: KOHLENTYalIbHA MOJE/b aHAJIi3y Ta IPOTHO3YBAaHHS
B3aeMoJii ckyanoBux piHaHCOBOro pUHKY YKpainuy, 1110, Ha BiIMiHY Bif] iCHyIOUHUX, 1I00YyA0BaHa Ha OCHOBI
BMKOPHCTaHHS METO/IiB BelBIeT-po3KaananHs, VAR- i VEC- Mogereil Ta 1ae MOXIMUBICTb Cy6'€KTaM iHBECTULIIHOI
IisiIbHOCTI MpUIIMaTH Gibll OOI'PYHTOBAHI YIIPABJIiHCHKI pillleHHs; METOAUYHUH MiAXi] 10 M06yL0BU MOAEIeN

KOPOTKOCTPOKOBOI'O IIPOTrHO3YBaHHSI IOKA3HUKIB (QYHKIIOHYBAaHHS CKJIal0BUX (PiHAHCOBOrO PMHKY YKpaiHy, 110



3aBISKU PO3KJIAIAHHIO IUHAMIYHUX PSiB 3ac06aMU BelBIIeT-aHali3y, CyTTEBO MifBUILYE SIKICTb OTPUMAHUX
IIPOTHO3HUX 3Ha4€Hb; KOMILJIEKC MOJIeJlel pO3KJIalaHHs YaCOBUX PSTiB TOKA3HUKIB (PYHKLIOHYBAaHHS CKJIaIOBUX
(diHaHCOBOro pUHKY YKpaiHH, KU, Ha BiAMiHY BiJl iCHyl0UMX, pO3pO6JIEHNI HA OCHOBI BUKOPHCTaHHS Cy4aCHUX
METO/IiB BEMBJIET-PO3KJIaJJaHHS CUTHAJY Ta CIIPSIMOBAHMI Ha IOOYA0OBY SIKICHMX IPOTHO3iB 3 Pi3HUMU TOPU30HTaMU
[IPOTHO3YBaHHSI; KOMIJIEKC MOjiesIell B3aeMOJlii ckianoBux (piHaHCOBOro pyUHKY YKpaiHy, 1o, Ha BigMiHY Bin
icHyl0uHX, 100yIOBaHU Ha OCHOBI [10€JHAHHSI arapaTy BEKTOPHUX aBTOPErpeciiiHux Moaesel i Mogesnei KopeKLii
[IOMUJIKY Ta HAaJla€ MOXJIMBICTb BU3HAUUTU CTYIIiHb BIJIMBY MDK UMY CKJIQIOBUMMU; aITOPUTMIUYHA MOZEJb
KOPUTYBaHHS KOPOTKOCTPOKOBUX MIPOTHO3iB MOKa3HUKIB (QYHKLIOHYBaHHS CKJIaJOBUX (PiHAHCOBOTO PUHKY YKpaiHH,
110, Ha BiIMiHY Bif iCHyIOUUX, 6a3y€ThCS HA BPaxXyBaHHI pe3yJbTaTiB LeKOMIIO3ULil fucnepcii [yuxX MOKa3HUKIB i
II03BOJIsIE€ MOJIIMIIUTY SKIiCTb IPOTHO3IB; CTYIiHb YIIPOBAPKEHHS: PO3POOKU BIIPOBAIKEH] B IPAKTUYHY [isJIbHICTb
IIPUBATHOTrO aKLioHepHoro ToBapuctsa "®innpodins", TOB "CxinHo-KpuMcbKa (POHI0BA KOMIIaHis1", MPUBATHOTO
aKLioHepHoOro ToBapucTsa "QiHaHcoBa KoMIaHis "Bam Bubip"; cpepa BUKOPUCTAHHS: MOJEIIOBAaHHS B3aeMOii

CKJIafoBUX (PiHAaHCOBOTI'O PUHKY YKpaiHu

2. Object of research: the interaction of the; objective: further development of theoretical propositions concerning
the modelling of the Ukrainian financial market components interaction, the construction of the complex models
of this interaction analysis and prediction; methods: the methods of logical and monographic analysis, the Hurst
method, the methods of wavelet analysis, vector autoregressive models and error correction models, cointegration
methods, methods of variance analysis; theoretical and practical results: a conceptual model of the Ukrainian
financial market components interaction analysis and prediction, which, unlike the existing ones, is based on the
using of wavelet decomposition methods, VAR-, VEC-models and allows the investment activity subjects to make
more reasonable management decisions; methodical approach to building short-term forecasting models of the
Ukrainian financial market components indicators, which, due to the decomposition of time series by means of
wavelet analysis significantly increases the quality of the predicted values; complex of models of the Ukrainian
financial market components indicators dynamics decomposition, which, unlike the existing ones, designed using
the wavelet decomposition methods and is aimed at building a high-quality forecasts at different horizons of
forecasting; complex models of the Ukrainian financial market components interaction, which, unlike the existing
ones, is based on combining the vector autoregressive models and models of error correction and provides the
ability to determine the degree of influence between these components; algorithmic model correcting short-term
forecasts of the Ukrainian financial market components indicators, which, unlike the existing ones, based on the
account of these indicators variance decomposition and helps to improve the forecasts quality; the degree of
implementation: developing introduced into practice of the private joint-stock company "Finprofile", LLC "East-
Crimean stock company", private company "Financial company "Your Choice "; the scope of use: modelling of the

Ukrainian financial market components interaction.
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