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V. BimoMocTi npo guceprariio
MoBga guceprariii:
Koau TemaTHYHHUX PYOPHK: 06.73.35

Tema gucepranii:
1. DopmyBaHHs peaklii puHKY akiil YkpaiHu Ha MOHeTapHi Ta HEeMOHeTapHi iHpopMaliliHi CUTHaIIN.

2. Formation of the Ukrainian stock market reaction to monetary and non-monetary information signals.

Pedepar:

1. O6'exT mocCiIKeHHS - MPOLleCU KypCOYTBOPEHHS HA PUHKY aKLili Mifl BIJIMBOM MaKPOEKOHOMIYHUX
indopmaniitHux curHasuis. MeTta - TeopeTUyHe OOIPYHTYBaHHS Ta PO3BUTOK HAYKOBO-METOIUYHUX MTiTXOMiB,
[IPaKTUYHUX PEKOMEHIallil 010 BU3HAUYEHHS 0COOINBOCTEN (OPMYBaHHS peakllii yKpaiHCbKOro PMHKY aKlliil Ha
MaKPOEKOHOMIiYHi (MOHETapHi Ta HEMOHETAPHI) iHpopMaLiliHi curHaau. MeToau NOCiIKEeHHS: HayKOBOi
abcTpakuii, ananisy, cunresy, iHgykuii, nenykuii, GARCH-MozesnoBaHHS, AeAyKLiii, BEKTOPHOTO aBTOPErpeciitHOro
MOJeJIIOBaHHs, rpadiuHuit, popmarnizalii Ta KOHCTPYKTUBHI MeToau. ITornnbieHo CyTHICHY iHTepIpeTaliilo
MIOHSITTS "MaKpPOEKOHOMIUHMI iHpopMaLiHuii curHan'. [JJonOBHEHO CUCTEMY O3HAK 17151 Kylacugikarii
MaKpOEKOHOMIYHUX iH(OPMaLiIHAX CUTHAJIB. YIOCKOHA/IEHO HAYKOBO-METOJMYHE 3a6€311eUeHHs] BDaXyBaHHS

cextopasnbHOCTi iHgekcy [IOTC npu BU3HaYeHHi BIVIMBY HEMOHETAapHUX iHQOpMaLiHUX CUTHAJIIB Ha 3MiHY HOro



BOJIATUJILHOCTI. YJOCKOHAJIEHO HAYKOBO-METOAMYHI 3acaiy BUABJIEHHS TPAHCMICIi BOJIATUIIbHOCTI MDXK pUHKaMU
akuiii CIIA i1 YkpaiHy B KOHTEKCTi BIVIUBY iHPOpMaLiliHOro 3MicTy HeMoHeTapHUX iHpopMauiiHux curHasuis CIIA.
O6rpyHTOBaHO METOAUYHUI MiAXiA 00 oLiHKK (GOPMYyBaHHS peaklii CKIalOBUX 3arajbHOi IpeMii 3a pU3UK Ha
OUiKyBaHMH i HEOUiKyBaHUI iHOPMaLiiHNN 3MICT MOHETapHUX iH(POPMAaLiTHMX CUTHAJIIB OO OOJIIKOBOI CTaBKU 3
YPaxyBaHHSIM LMKJIIYHOCTI PO3BUTKY YKPAiHCBKOTO PUHKY akuii. CTyMiHb YIIPOBaIKEHHS - (PIHAHCOBUI PETYJIATOP,
¢doHpoBa 6ipxka Ta 3 piHaHCOBO-KpeguTHi ycTraHoBu. Cdepa (ranysb) BUKOPUCTaHHS - PpiHAHCOBI perymsitopy,

(iHaHCOBO-KPEIUTHI YCTAaHOBY, HaBYAJIbHUI IIPOLIEC.

2. The object of research is processes of asset pricing that are influenced by information signals. The aim is
theoretical reasoning, development of scientific-methodological approaches and practical recommendations,
aimed at determination the features of Ukrainian stock market reactions on macroeconomic (monetary and non-
monetary) information signals. Research methods: abstract-logical, analysis and synthesis, induction, deduction,
GARCH-modeling, vector autoregression analysis, graphical, formalization and constructive methods.
Interpretation of the concept of "macroeconomic information signal" is deepened. The system of features for
macroeconomic information signals is supplemented. Scientific- methodological provision for consideration
sectoral index PFTS during assessment the influence of non-monetary information signals on its volatility is
improved. Scientific-methodological foundations for detection the transmission of volatility between stock
markets of Ukraine and the USA in context of influence of information content of non-monetary information
signals of the USA is improved. Methodological approach for evaluation the formation of risk premium components
on expected and non-expected information content of monetary information signals about discount rates and
cycle of Ukrainian stock market development is grounded. Degree of implementation - financial regulator, stock
market and 3 financial companies. Sphere (area) of use - financial regulator, financial companies, learning
processes.
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