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V. BizomocTi npo gucepraniio
MoBga guceprariii:
Koau TemaTuyHHUX PYOPHK: 06.35.51

Tema gucepranii:
1. EkoHOMiKO-MaTeMaTUYHe MOJIEJIIOBAaHHS IPUIHATTS PillleHb Y CUCTEeMi MDKOAHKIBCbKUX BaIIOTHUX PUHKIB

2. Economic-mathematical modelling of the decision making in the inter-bank currency markets system

Pedepar:

1. O6'eKT mOCHiIKEHHS: IPOLEeCH IIPUMHATTS pi-eHb y cuctemi MEBP. Meta focipkeHHS: po3po6Ka KOMILIEKCY
Mogeseil i MeToiB, 110 3a6e31e4yioTh NiABUIIeHHS €(PeKTUBHOCTI, ae-KBATHOCTI i TOYHOCTI IIpoLiecy NPUNHSATTS
pi-1I€eHb y IpOBeIeHH] onepaliil Ha BaJIIOTHUX i (POHAOBUX pUHKaX. MeToau IOCiI>)KEHHS: EKOHOMIKO-
MareMaTHU4He MOJIeJII0BaHHS, He-pOHHI MepexKi Ta reHeTU4Hi anropuTMu. Pe-3ysibTaTi: KOHLenwis nodynoBu
CHUCTEMMU Mifl-TPUMKU MPUMHSTTS PillleHb Ha MiXKOAHKIBCbKUX BaJIOTHUX PUHKAX; EKOHOMIKO-MaTeMaTU4YHa MOJIEJIb
L7151 IPOTHO3YBaHHS 6ip’KOBUX PsifiB; €EKOHOMIKO-MaTeMaTUYHi Mogei ginbTpanii BXiIHUX JaHUX i BUBHAYEHHS
eTaJIoHHOi cTpaTe-Tii noBeniHkyu OIIP Ha pUHKY; METO[, OLIIHKY €(EKTUBHOCTI CUCTEM MiATPUMKU NPUNHSTTS
pileHs B cucTeMi MDKGAHKIBCHbKUX BAIOTHUX PUHKIB; METOJ, 3aCTOCYBAHHSI OCLUJISTOPHUX MOZesien
IIPOTHO3YBaHHSI 111 POPMYBaHHS BXi-IHUX JaHUX HEMPOHHOI Mepexi. HoBu3Ha: eKo-HOMiKO-MaTeMaTU4Ha
MOJeJIb 1714 IPOTHO3Y-BaHHS 6ip>KOBUX PsZiB; EKOHOMIKO-MaTeMaTU4YHi MoJiesli QinbTpallii BXiZHUX NaHUX i
BM3HAYEHHS €TaJIOHHOi cTpaTerii noseninku OITP Ha pUHKY; METO[, OLiHKM €()EeKTUBHOCTI CUCTEM MiATPUMKHU

IIPUMHATTS pillleHb B CUCTe-Mi MDKOaHKIBCbKUX BaJIIOTHUX PHHKIB; METO/, 3aCTOCYBAaHHS OCLUJIITOPHUX MoZesel



IIPOTHO-3YBaHHS 117151 (POPMYBAHHSI BXiJHUX JAHUX HEN-POHHOI Mepexxi. O6J1acTh BUKOPUCTAHHS: MiXKrayy3eBa

2. Object of research: decision-making processes in the system of interbank money market (IBMM). Research
purpose: development of complex of models and methods, providing the increase of efficiency, adequacy and
exactness of decision-making process in conducting of op-erations at the currencies and funds markets. Re-
search methods: economic and mathematical design, neural networks and genetic algorithms. Results: conception
of construction of the deci-sion-making support system at the interbank money market; economic and
mathematical model for forecasting of exchanges rates; eco-nomic and mathematical models of filtration of
entrances information and determination of standard strategy of conduct of decision making person (DMP) on
market; method of estimation of efficiency of the decision-making support systems in the system of interbank
money mar-ket; method of application forecasting oscillators models to forming entrances information for neural
network. Novelty: economic and mathe-matical model for forecasting exchanges rates; economic and
mathematical models of filtration of entrances information and determination of standard strategy of conduct of
DMP on market; method of efficiency estimation of the deci-sion-making support systems in the system of IBMM,;
method of oscillators forecasting models application to forming entrances information for neural network. Field of
the use: interfiled.
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