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V. BimomocTi npo guceprauiio
Mosga guceprarii:
Koau TemaTHYHHUX PYOPHK: 06.81

Tema gucepranii:
1. IlpornosyBaHHs OIMHAMIKM BaJIIOTHOTO KypCY Ha OCHOBI HEJIIHIMHUX MOZeein

2. Prognostication of dynamics of rate of exchange on the basis of nonlinear models.

Pedepar:

1. O6’exT mocnimKkeHHs: polecy (POpMyBaHHS BaJIIOTHOT'O KyPCY B yMOBax HeJIiHIMHOI IPUPOIYU PO3BUTKY
BAJIIOTHOT'O PMHKY YKpaiHu. MeTa po60TH: BIOCKOHAJIEHHS TEOPETUYHO-METOANYHOTO 3a0€3MeYeHHs
IIPOTHO3YBAHHS BAJIOTHOI'O KypCy Ha OCHOBI HEJiHIMHOI Tapagyurmu, o 103BOJINTh €(PEKTUBHO BUKOPUCTOBYBATH
MEXaHi3MU yIIPaBJIiHHA HALIiOHAJIbHOI €KOHOMIKOI0. MeTOIM NOCiIPKEHHS: KOPEJISLIMHOrO aHali3y, perpeciiHoro
aHasi3y, MeTOoJ, aHaJli3y 4acoBUX PsAiB, Teopii GpakTasiB, CACTEMHOTO aHali3y, EKCIIEPTHUX OLiHOK. TeopeTuyHi Ta
[IPaKTU4YHI pe3ysbTaTUu: YIOCKOHAJIEHO: METOOUYHUI MiTXif IO MPOrHO3yBaHHS TUHAMIKY BaJIOTHOTO KYpCY, 110
3abe3nevye eeKTUBHE IPOrHO3YBaHHS JOBro- Ta KOPOTKOCTPOKOBOI TEHEHLIil BaJIIOTHOTO KYPCY; JIarOBYy MOZeJIb
IIPOTHO3YBaHH$ JOBFOCTPOKOBOI TEHAEHIIii 3MiHM BaJIIOTHOTO KyPCY, 110 J03BOJIsIE BU3HAYUTHU 3aTPUMKY BILJIMBY
YMHHUKIB Ha IMHAaMIKy BaJIOTHOrO KypCy; METOOUYHUM NMifXif 0o BU6OPY HaM6iNbLI NOLIIBHAX BaJIIOTHUX ONepaLii
II7151 KOKHOTO cerMeHTa (iHaHCOBOTO PUHKY; IiCTaJy M0aJbIIOr0 PO3BUTKY: METO] IIPOTHO3YBaHHS

IIOBFOCTPOKOBOI TEHAEHIIii PO3BUTKY BaJIOTHOTO PUHKY, WO IO3BOJISIE 3M4iMICHIOBATH MOJEJIIOBAHHS JOBFOCTPOKOBO]



TeHEeHIlii pUHKY B MallOyTHbOMY; METOLMYHI MiIX0IY 4O BU3HAUYE€HHS (PAKTAIBLHOCTI BAIOTHOTO PUHKY YKpaiHu 3a
IOTIOMOTOI0 MeToJa R /S-aHarisy, 1o 403B0oJIsE MiATBEPAUTH HEIHINHNI XapaKTep HOTro PO3BUTKY 1 OOI'PYHTYBaTH
HeOOXiJIHICTh BUKOPUCTAHHS HEJiHIMHNAX METOIiB aHasli3y IpY MOro JOCiIPKeHHi; MOZiesIb IPOTHO3YBaHHS
KOPOTKOCTPOKOBOI TeH IeH1ii BaJIIOTHOTO KYPCY, sIKa 1a€ MOKJIMBICTb (PiHAHCOBUM yCTAaHOBAM OIIE€PATUBHO
BI3HAYWTU JIiHIIO CBOEI IIOBENIHKY B KOPOTKOCTPOKOBOMY I1€Piofi Ha MifCTaBi ypaxyBaHHS KOJIMBaHb 3MIiH
BaJIIOTHOTO KypCy B MeXKax Iiiel TeHaeHuii. HaykoBi pe3ysibTaTy 3HANIIIN TPAKTUYHE 3aCTOCYBAHHS B YIIPaBJIiHHI
HauionaneHoro 6aHky YkpaiHu B XapkiBcbkiil o6sacTi (nosigka N2 15-215 /6452 Bix 01.09.2008 p.), ®inii
XapkiBcbKoro perionanbHoro ynpasiinHsa BAT Kb «Hagpa» (mosigka N2 1047 Big 08.04.2008 p.), XapKiBCbKOi
o671acHOi Qisii akIjioHEpHO-KOMEPLiTHOro 6aHKY COLiajIbHOrO PO3BUTKY «YKpcCoL6aHk» (mosinka N2 03-34 /67-
1310 /1 Big 21.03.2008 p.)

2. Object of research are processes of rate of exchange formation in nonlinear nature conditions of the currency
market development in Ukraine. The purpose of work is the improvement of theoretical and methodical
maintenance of a rate of exchange forecasting on the basis of nonlinear paradigm, that will allow to use
mechanisms of national economy management effectively. Research methods are correlation analysis, regressive
analysis, time lines analysis , fractal theory method, system analysis, expert estimations method. Theoretical and
practical results. The methodical approach to a rate of exchange dynamics forecasting, which provides effective
forecasting of a rate of exchange long and short-term tendencies; lag model of a rate of exchange long-term
tendency change forecasting, that allows to determine a delay of parameters influence on a rate of exchange
dynamics; the methodical approach to a choice of the most expedient currency operations for each financial
market segment are improved. The forecasting of the currency market development long-term tendency method,
which allows to carry out modeling the market long-term tendency to the future; the methodical approaches to
Ukrainian currency market fractal determine on the R/S-analysis base, that allows to confirm nonlinear character
of its development and to prove necessity of nonlinear methods use; model of a rate of exchange long-term
tendency forecasting, which enables to determine effective way for financial establishments on a rate of exchange
changes fluctuations account base within this tendency limits in the short-term period are got further
development. The scientific results found practical application in Management of National bank of Ukraine in the
Kharkov region (certificate No 15-215 /6452 from 01.09.2008.), Kharkov regional management Branch CB "Nadra"
(certificate No 1047 from 08.04.2008), Kharkov regional branch of "Ukrsocbank" (certificate No 03-34 /67-1310 /1
from 21.03.2008 p.)
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