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V. BimomocTi npo gucepraniio
Moga guceprariii:
Koy TeMaTHYHUX PYOPHK:

Tema guceprauii:
1. MOHITOPUHT Ta MPOTHO3yBaHHS CTAHY Ta JUHAMIKU BaJIIOTHOTO PUHKY

2. Monitoring and forecasting the state and dynamics of the foreign exchange market

Pedepar:

1. Inceprarnist pUCBAY€HA NOAAJIBLUIOMY PO3BUTKY TEOPETUYHUX 3aCaf, Ta pO3POOLi IHCTPYMEHTApPil0 MOHITOPHHLY
CTaHy Ta IPOTHO3YBAHHIO IMHAMIKM BaJIIOTHOTO PUHKY. Y OUCepTaLiiiHill po6OTi HOCTIIKEHO €KOHOMIYHY CyTHICTb,
0Cc06MBOCT] (PYHKLIOHYBaHHS Ta II€PCIIEKTUBY PO3BUTKY BaJIIOTHOIO PMHKY B yMOBax M@ PoBoi TpaHchopMaliii.
30iICHEHO KPUTUYHUI aHaJIi3 METOLOJIOTI Ta iIHCTPYMEHTAPilo IPOTrHO3yBaHHS BaJIIOTHUX KypcCiB. [y 3ama4y
IIPOTHO3YBAHHS BAJIOTHUX KOTUPYBAaHb Ta 3MiHMU iX HAIIPSIMYy PYXy B pOOOTi OOIPYHTOBAHO 3aCTOCYBaHHS Cy4aCHUX
IOCSICHEHbB B rajly3i IITY4YHOIO iHTEJIEKTY, 30KpeMa, IMINO0KNX MepesX PisHOMAHITHOI apXiTeKTypH, Iepl 3a Bce
3TOPTKOBOI'O Ta PEKYPEHTHOTI'O TUIlY, @ TaKOK BUKOPUCTAaHHS CTEKIHTY IUX MepeX. B sIKoCTi 6a30BUX apXiTEKTyp
0yJI0 BUKOPUCTAHO 3rOPTKOBY MEPEXKY M7 BUSIBJIEHHS O3HAK i KOHCTPYIOBAaHHS IIPEUKTOPIB, a 1714 3[iICHEHHS
IIPOTHO3Y — PEKYPEHTHY HEPOHHY MEPEXy, SIKy Peajli3oBaHO 3a JOMOMOTOI0 MOJIeJli KOPOTKOYACHOI JOBroi mam’sti

Ta KEPOBAHOT'O PEKYPEHTHOT0 BEHTHUJII0. PO3p0o6JieHi Moiesi TIInO0KOro HaB4aHHsI [10Ka3ajiy BUILY TOYHICTh



IIPOTHO3Y HOpiBHﬂHO 3 KNIaCUYHUMU ME€TOJaMU ITPOTrHO3yBaHHA 4K NJId ¢)iaTHHX, TaK i IJi1 KPUIITOBAJIIOT.

2. The dissertation is devoted to the further development of theoretical bases and mathematical tools of
monitoring the state of the foreign exchange market and forecasting the dynamics of currency quotes. The
economic essence, features of functioning and prospects of development of the currency market in the conditions
of digital transformation are investigated. The systematic analysis of the current state and prospects of the foreign
exchange market shows that it is the largest segment of the global financial system with a daily trading volume of
more than 3 trillion US dollars, which makes it the most attractive for traders and investors with different
investment horizons. This necessitates the improvement of existing and development of new effective analytical
tools for monitoring and forecasting exchange rates. Recently an important part of the foreign exchange market
has becomes the market of innovative financial instruments - cryptocurrencies. Its capitalization reached 1 trillion
US dollars by the beginning of 2021. It can be concluded that cryptocurrencies perform all the classic functions of
money and are a full-fledged cash, so they can be considered as alternative financial instruments for investment
and trading. Critical analysis of the classical methodology and forecasting tools of currency quotes based on using
technical analysis, econometric modeling, and time series approaches shows that it has limited practical value.
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