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

Tema gucepranii:
1. MO,ILC]IIOBaHHH IrHI/IHaMi‘{HI/IX XapaKTEPUCTUK ¢)iHaHCOBMX aKTHUBIB B YMOBaX CTOXaCTUYHOT'O CEPENOBUILA.

2. Modelling of the dynamic characteristics of the financial assets in the conditions of the stochastic environment.

Pedepar:

1.V muceprarii gocmimKkeHo Tpo6eMu OLiHKY YMCIIOBUX XapaKTePUCTUK (PiHAHCOBUX aKTUBIB, MIXOIU JO ixX
aHasizy Ta IporHo3yBaHHsl. [IpoaHasnizoBaHO 0co6MBOCTI QYHKIiOHYBaHHS (PiHAHCOBOIO PUHKY YKpaiHu Ta 06iry
(iHaHCOBUX aKTUBIB, Cy4aCHi METOIU MOJEIIOBAaHHS (PiHAaHCOBUX aKTUBiB. OOrPYHTOBAHO, 1O CyYacHi YMOBU
($yHKLiOHYBaHHS (iHAaHCOBUX PUHKIB He BiINOBiAI0Th KJIACUYHIi JiHINHI} NapaAurmi Ta BUMaraloTb HOBUX
MeTogiB aHanidy. Ha nincrasi nposeneHoro ananisy ¢ponnosoro ingekcy IIOTC Ta ckiamoBux HOro iHIEeKCHOTro
KOHIMKa 3p06JIEHO BUCHOBOK PO XaOTUYHY IIPUPOJLY Ta HEJIHIMHUI XxapaKkTep 3a1eXXHOCTelN Ha PiHaHCOBOMY
PUHKY YKpaiHu. 3aCTOCYBaHHS BEUBJIET-TEXHOJIOTIN AJ1s1 IEPEANPOTHO3HOrO aHai3y YaCOBUX PSLiB TO3BOJINIIO

3HAYHO MiJIBUIIUTHA TOYHICTh OGYHCIIEHb.

2. The problem of financial assets numerical characteristics and the approaches of its analyze and forecasting are
considered in the dissertation work. It analyzed the features of functioning the financial markets of Ukraine and
financial assets circulation and modern methods of modeling. It is also substantiated, that the modern conditions
of functioning of financial markets are not similar with the classic linear paradigm and need the new methods of



analyses. The conclusion about the chaotic nature and nonlinear character of correlation on financial market of
Ukraine is made, basing on the made analyses of PFTS index and its index basket. The application of wavelet-
technologies for before forecasting processing of analyzed time series gives us the opportunity to enlarge the
exact calculation.
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