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1. MO,H,CJIIOBaHHFI KPUTUYHUX TA KPU30BUX B HA BAJIIOTHOMY DUHKY

2. Modelling of the critical and crisis events in currency market

Pedepar:

1. luceprauis MiCTUTb pe€3yJIbTaTU MOZEJIIOBAHHS KPU30BUX SIBUILL, HA BAJIIOTHOMY PUHKY HA MifIPYHTI Teopii
CKJIAJHUX CUCTEM. Y pOOOTi 10BEEHO, 0 KJIACUYHI Nigxoau GyHIaMEeHTalIbHOrO i TEXHIYHOTO aHali3y He
D03BOJISIOTh 3/iICHUTY HAilHMX IPOTHO3iB 00 BTPATH HECTA61IbHOCTI BaIOTHOTO PUHKY i (POPMYBaHHS
KPU30BOr0 4BUIIA. ICKpaBUM CBiTYEHHSIM LIbOMY € HEOUiKyBaHiCTh CBiTOBOI Kpnu3u 2007-2009 pp. [TokasaHo, mo
Cy4yacCHU1 BaJIIOTHUI PUMHOK € CKJIaIHOIO AMHAMIYHOIO CUCTEMOIO, SIKY MO>KHA 0XapaKTepU3yBaTh MHOXUHOIO
(PyHIAMEHTAJIbHUX BJIACTUBOCTEN: HEJIHINHICTb, CHHEPTe€TUYHICTh, EMEPIKEHTHICTb, (PpaKTaIbHICTh. KislbKicHI
[IOKa3HUKY IIUX BIACTUBOCTEN BUKOPHUCTOBYIOTHCS 15l IOOYIOBY iHIMKATOPIiB BaloTHUX Kpu3. [106ynoBaHO
iHgMKaTOpU-TIepeBICHUK BalIOTHUX KPM3U HA OCHOBI pO3paxyHKY JIOKaJIbHOTO KoedillieHTy XepcTa, SIKUi IOMIiTHO
3MEHIIYETHCS Y NEPEIKPU3OBUI. MOI€II0BaHHS €HTPONIMHUX IOKA3HUKIB [T0Ka3aJlo, 10 BEMBJIET-€HTPOIIis
SIBJISIETHCS IHIMKATOPOM-TIEPEIBICHUKOM KPHU30BOI0 SIBUILA, TOAI siK eHTportii [lleHHoHa, Tcasica i eHTpoIIio

IO/1iGHOCTI MO>XKHA BUKOPUCTATHU Y SIKOCTI iHIIMKATOPIiB BaJIIOTHOI KpU3u. [IJ1s1 HecTalioHapHUX i IOCUTh KOPOTKUX



4aCOBUX PSZiB pO3pOOJIEHO PEKYPEHTHI iHAUKATOPY BAaJIIOTHUX KPHU3.

2. Dissertation contains the results of design of the crisis phenomena at the currency market on subsoil of complex
systems theory. It is proved in work, that classic approaches of fundamental and technical analysis do not allow to
carry out reliable prognoses in relation to the loss of instability of currency market and forming of the crisis
phenomenon. By a fresh certificate there is surprise of 2007-2009 world crisis. It is shown that a modern currency
market is the complex dynamic system which can be described the plural of fundamental properties: non-linearity,
synergy, emergency, fractal. The quantitative indexes of these properties are utillized for the construction of
currency crises indicators. It is built indicator-precursor currency crises on the basis of calculation local the
Hurst's coefficient, which notedly diminishes in precrisis period. The design of entropy indexes showed that
wavelet-entropy was indicator-precursor of the crisis phenomenon, while of Shennon enropy, Tsallis entropy and
approximate entropy can be utillized in quality of indicators of currency crisis. For nonstationary and short enough
time series the recurrent indicators of currency crises are developed.
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