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Tema gucepranii:
1. MakpOEKOHOMIYHE MOJIE/IIOBAHHS Ta ITPOTHO3YBAHHS BaJIIOTHOIO KypCy B YKpaiHi Ha OCHOBI HEUITKO] JI0TiKK

2. Macroeconomic modelling and forecasting of exchange rate in Ukraine based on fuzzy logic

Pedepar:

1. Incepraiito NpUCBsY€HO NUTAHHIM PO3POOKU MOZEJi Ta METOAUKY TPOTHO3YBaHHS BaJIIOTHOTO KypcCy B YKpaiHi,
sIKi 6a3yI0TbCs Ha Teopii HewiTKoi Jioriku. Y guceprallii po3po6sieHo HOBY Kiacu@ikaliilo MeToiB IPOrHO3YBaHHS
€KOHOMIYHMX NIPOLIECIB, IPOBEAEHO NOCiIKEHHS NpoLecy (OpMyBaHHS BaJIlOTHOTO Kypcy B YKpaiHi, OIlMcaHi Ta
CHCTEMAaTH30BaHi OCHOBHI YMHHUKY, 110 BIUIMBAIOTh HA (OPMYBaHHS KypCy HalliOHAJIbHOI Ba/llOTU. Briepiuie
3aIMPOIIOHOBAHO MPY MOJIEJIIOBAHHI KypPCY BaJIlOTA BUKOPUCTOBYBATH He TiJIbKU KiJIbKICHI, ajie 1 IKiCHI YNHHUKH,
3a/laHi JIHTBICTUYHO, a TAKOXX YPaxoByBaTU pe(JIeKCUBHI [iii y4aCHUKIB BaJIIOTHOTO PUHKY. 3alIPOIIOHOBAHA
METOJIMKA [TPOTHO3YBaHHSI BAJIOTHUX KYPCiB Ha OCHOBI T€Opii HEUiTKOI JIOTiKYM € YHIBEPCAJIbHOIO i MOXXe OyTU
BHMKOPHMCTaHa JJ1s1 IPOrHO3YBaHHS OyAb—SIKUX €KOHOMIYHUX NpoleciB. CTBOPEHO peasbHO JiI04y KOMII'IOTEPHY
IIporpamy IporHo3yBaHHsI BaJIIOTHOTO KYPCY, sIKa IIPalllo€e B peXXUMi "caMOHaBYaHHA", TO6TO, IPU HAaKOIIMYEeHHI
indopmatii oCTOBipHICTbL TPOTHO3iB Oyze MmiaBUIyBaTHCh. OCHOBHI pe3yJbTaTy AUCepTalil 3HANIIIN

BIIPOBAJPKEHHSI y OAHKIBCBKill cepi.



2. The thesis deals with the development of the model and technique of the ex-change rate forecasting in Ukraine
based on the fuzzy logic theory. A new classifi-cation of forecasting methods for economic processes is developed,
the research of the process of exchange rate formation in Ukraine is carried out, the major factors which influence
the exchange rate formation are described and classified in the the-sis. It is the suggestion in the thesis never
offered before in exchange rate modelling to apply not only the quantitative factors, but also the qualitative ones
given lin-guistically as well as to take into account the reflective actions of the currency mar-ket participants. The
offered technique of exchange rate forecasting applying the theory of fuzzy sets proves to be universal, i. e. this
can be used in forecasting of any economic process..The effective computer program of rate forecasting applica-
ble for real markets and working with self-training is designed, which provides the increase inthe quality of
forecasting, the information being accumulated. The basic results of the thesis have found efficient application in
banking.
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