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1. MogenoBaHHS CTPYKTYpPHY Ta JUHAMIKU CBiTOBOTO €HEPTOPHUKY

2. Modeling of Structure and Dynamics of the World Energy Market

Pedepar:

1. Ha ocHOBi po3p06J1eHUX Ta NOrIMOJI€HUX KOHLENTYaJIbHUX i METOL0JIOTIYHUX TI0JIOXKEHD Ta 3 YPaxyBaHHSIM
HasBHOI iHdopMaliiiHOi 6a3u B nucepTalii 6yB cpopMOBaHMI KOMILZIEKC MOZEJIeld, 32 TOITOMOTOIO SIKUX CBITOBUI
PMHOK €Hepropecypcis IOCTIIPKy€eTbCS K CKJIaZHa €EKOHOMIuHa cucTema. CTPYKTypa PMHKY HATH BUBYAETHCS
IHCTpYMEHTaMU KJIACTEPHOTO aHaJli3y, HE3BOPOTHICTb IIPOLIECIB HA €EHEPTOPUHKY BU3HAYAETHCA 3a OIIOMOTOI0
iHHeKcy acuMmeTpii 4acoBUX PSAiB, MyJIbTU(PAKTAILHAN aHAJII3 32 METOJJOM MAaKCUMYMiB MOJyJliB BE/BJIET-
[IepEeTBOPEHHS 3 BUKOPUCTAaHHSM PyXOMOTrO BiKHA 1O3BOJIMB OL[iHUTH IUHAMIKY 3MiH (PpaKkTasbHUX PUHKIB HAPTH Ta
rasy, a IporHo3 BeJIMYNHU MOXKJIMBUX 30UTKIB 37ilicHeHO meToioM Value at Risk Ha ocHOBI BeliBneT-Bapianii. ¥
Iycepralii po3po6JIeHO METOJ, NOCIiIP)KEHHSI HE3BOPOTHOCTI YaCOBUX PSMIiB ITPX MOHITOPUHTY (POPMYBaHHS
IECTPYKTUBHUX ABUIL i pELIECIHUX NPOLIECIB HA CBITOBOMY €HEPTOPUHKY, a TAKOX KOJIMBAaHb CBITOBOI KOH'IOHKTYPH

y B3a€MO3B'SI3KY 3 JOBFOCTPOKOBOIO LIIHOBOIO IMHAMIKOIO €HEPrOPUHKY.



2. The dissertation is devoted to the elaboration and deepening of conceptual and methodological guidelines and
practical recommendations to improve decision-making efficiency by economic agents in oil and gas amidst
globalization and increasing the complexity of organizing the world's energy market through the use of economic
and mathematical models and methods for analyzing and evaluating the structural and dynamic properties of the
global energy market. The complex of models, with the help of which the world's energy market is investigated as a
complex economic system, was worked out on the basis of the elaborated concept and on the account of the
available informational base in the dissertation. Thus, the oil market structure is investigated by the cluster
analysis tools, the irreversibility of processes in the energetic market is determined with the help of time lines
asymmetry index, the multifractal analysis by the maximum modules method of the wavelet-transformation with
the use of the movable window allowed estimating the changes in dynamics of the oil and gas market fractality,
and the forecast of the possible losses value is made by the Value method at Risk based on the wavelet-variation.
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