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[IPOTPaMHOT0 3a6e311e4YeHHS

2. Development of international exchange activity on the basis of taking into account the impact of software use
scenarios

Pedepar:

1. 1. O6’eKTOM JOCIIKEHHS € MDKHapOHa 6ip>KOBa AislIbHICTS, ii CTaH, CTPYKTypa Ta PO3BUTOK. MeTOI0
IOCJIiIKeHHS € pO3pObJIeHHS TEOPETUYHUX II0JIOKEHDb Ta OOIPYHTYBAaHHS METOIUKO-TIPUKJIATHUX PEKOMEH 1ALl
1I0J,0 MDKHAPOIHOI 6ipKOBOI AislIBHOCTI. ABTOPOM BUKOPUCTAaHO METOIM: iHAYKILii; y3araJbHeHHS; CHCTEMHOTO
aHaJIi3y; CTaTUCTUYHOIO aHaJIi3y; EKOHOMIKO-MaTeMaTUYHOrO MOJIEJIIOBAHHS i3 3aCTOCYBAaHHSIM TEOPii irop; MeToau
BEKTOPHOTO aHaJi3y; metos MoHTte-Kapso. TeopeTuyHa LIiHHICTh pe3y/bTaTiB AUCEPTaLiFIHOI pOOOTHU MOJIATAE Y
IOCJIiIKeHHI TEOPETUYHUX 3aCa], 010 PO3BUTKY MDKHApOHOI 6ip>KOBOI [isIbHOCTI HA 3acafiaX ypaxyBaHHS
BIUJIMBY CLi€HApiiB BUKOPMCTaHHS [IPOrpaMHOro 3abesneyeHHs. HaykoBa HOBU3HA OJl€p>KaHUX Pe3YJIbTaTiB: BIEpIlIe
PO3p06JIEHO EKOHOMIKO-MAaTEMATUYHY MOJIEJIb MAHIIYJILiN y MDKHApOIHIN 6ip>KOBil IisIbHOCTI; YIOCKOHAIEHO
kacudikauio MaHINyJIATUBHUX ClieHapiiB MiXHAPOIHOI 6ip>KOBOI AisIIBHOCTI; MiIXOAM 100 3aCTOCYBAaHHS

MO[ieJIell CTpaTeriyHoi B3aeMOlii areHTiB €KOHOMIYHOI [IisI/IbHOCTI Ha 3acajiaX BUKOPUCTAHHS MOJ1iIMATPUYHUX irop;



MO/IE€JIIOBAHHS IIPOLLECIB [isSJIbHOCTI 6ip)KOBUX areHTiB UIJIIXOM 3aCTOCYBaHHSI HEUIiTKOI JIOTiKY; PO3BUHYTO MHOKMHA
CLieHapiiB 6ip>K0OBOI IisI/IbHOCTI; METOAYM MOJEJII0BaHHS IT0BEIiHKY KOPHUCTYBAUiB IPOrpaMHOro 3a6e3nedeHHs 1J1s
Mi>KHapOIHOi 6ip>X0BOi JisIMIBHOCTI; - MOJIOXXEHHS PO (PEHOMEH «YOPHOTO Jebesa». [IpeameTom qoCimKeHHs €
HAayKOBO-METOWYHI, PETYJISITOPHI Ta NIPUKJIaAHI IIOJOXEHHS 3 MKHAPOAHOI 6ip>KOBO] Aisi/IbHOCTI Ta IPOrpaMHOro
3abe3neyeHHs A1 Hei. PekomeHnaaii aBTopa 3aCTOCOBYIOTHCS 10/I0 PO3BUTKY MiDKHAPOHOI 6ip>KOBOI Iisi/IbHOCTI
Ha 3aCa/lax ypaxyBaHHs BIUIMBY CLI€HApPiiB BUKOPUCTAHHS IPOrpaMHOro 3abesnedeHHs. CHeporo BUKOPUCTaHHS
aBTOPCHKUX PEKOMEHTALIN € 6ipxKi.

2. The object of the study is the international exchange activity, its state, structure and development. The research
aims to the development of theoretical provisions and substantiation of methodological and applied
recommendations for the international exchange activity. The author used such methods as: induction;
generalization; system analysis; statistical analysis; economic and mathematical modeling using game theory;
methods of vector analysis; Monte Carlo method. The theoretical value of the thesis refers to the study of the
theoretical principles of the development of international exchange activity on the basis of taking into account the
impact of software usage scenarios. Scientific novelty of the results: for the first time, an economic-mathematical
model of manipulations in international exchange activity was developed; has improved classification of
manipulative scenarios of international exchange activity; the approaches to the application of models of strategic
interaction of agents of economic activity based on the use of polymatrix games; modeling the processes of stock
exchange agents by applying fuzzy logic; has developed the a set of stock market activity scenarios; methods of
modeling the behavior of software users for international exchange activity; provisions on the "black swan"
phenomenon. The subject of research are scientific-methodical, regulatory and applied regulations on
international exchange activity and software for it. Author’s recommendations are used during the development of
international exchange activity on the basis of taking into account the impact of software usage scenarios. The
scope of use of the author's recommendations is stock exchange.
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