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V. BimomocTi npo guceprauiio

Mosga guceprarii:
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Tema gucepranii:

1. HesiHilHI afanTUBHI METOAM KOPOTKOCTPOKOBOTO IIPOTHO3YBAHHS B YIIPABJIiHHI TOPrOBOIO MO3ULIi€0 iHBECTOPA

2. Nonlinear adaptive methods of short-term forecasting in management of a trade position of investor

Pedepar:

1. Incepraliiio prUCBsIYEHO OIIYKY HOBUX IiZIXOMiB 0 MPOTHO3YBaHHS AUHAMIKU PO3BUTKY Cy4yaCHUX (PiHAaHCOBUX
PHHKIB i 0 MOJI€JII0BaHHS IPOLIECIB YIIPaBJliHHS TOProBOIO NO3Ulli€l0 iHBecTOpa. Bu3HaueHi 0co6IMBOCTI CydyaCHUX
(piHaHCOBMX PUHKIB i JOCTiIKEHI METOL0JIOTIYHI TPO6IeMU TPOTHO3YBAHHS JUHAMIKY iXHBOTO PO3BUTKY.
Po3po6seHO KOHIIEIIiI0 CUCTEMHU YIIPABJIiHHS TOPrOBOIO NO3ULiEI0 iHBECTOPA; PO3POOIIEHO i OCIIIIPKEHO HOBUA
HeJIiHIHMI afalTUBHUI METOJ, IPOrHO3YBaHHS; PO3PO0JIEHO iHIUKAaTUBHI METOOY BU3HAYEHHSI MOMEHTY
3apOKEHHS TPEHY; PO3PO0JIEHO EKOHOMIKO-MaTeMAaTUYHy MOZEJb [JIs1 IPOTHO3YBaHHS IMHAMIKu (iHaHCOBOTO
PHHKY, 5IKa 3aCHOBaHa Ha pO3Ii3HaBaHHI "00pa3iB" 3aKOHIB pOpMyBaHHS LiiH HA PiHAHCOBI iIHCTPYMEHTH i
BHMKOPHUCTaHHI €eKCIIEPTHUX CUCTEM; AOCJIiIyKEeHO 00J1acTi 3aCTOCYBaHHS CUCTEM YIIPaBJliHHS Pi3HOTO TUILY 32
CTyIIEHEM BOJIATUJILHOCTI i JOBKMHOI iHBECTHULITHOTO TOPU30HTY; PO3POOJIEHO CUCTEMY YIIPABJIiHHS TOPTOBOIO
MO3ULEI0 i TEXHOJIOTIIO il BUKOPUCTAaHHS B YMOBAX YKPaiHChKOI'O MiAIIPUEMCTBA, IIPOBELEHO KOMILJIEKCHUN aHali3

€(EeKTUBHOCTI BIIPOBA/I>)KEHHSI CUCTEMU.



2. The thesis is devoted to search of the new approaches to forecasting dynamics of modern financial markets
behavior and process modeling of management of a trade position of investor. The features of financial markets
behavior are determined. The methodological problems of forecasting dynamics of their development are
investigated. The concept of investor trade position management is developed. New nonlinear adaptive method of
forecasting is developed and investigated. The indicators of the technical analysis of markets are developed. The
application areas of control systems of a different type on a volatility degree and long investment horizon are
investigated. The investor trade position control system and technology of its use in conditions of the Ukrainian
enterprise is developed. The efficiency analysis of system introduction is carried out.
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