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I11. BimomMocTi mpo opranizariiio, e Big0OyBcsl 3aXHCT
Iudp cnenianizoBaHoi BYU€HOI pagHy (Pa30Boi Cleniaai30BaHOI BYEHOI pagu). [l 64.055.01

IloBHe HaliIMeHYBaHHS IOPUAHYHOL 0COOH: XapKiBCbKuil HAlliOHAbHUI EKOHOMIYHMIT yHIBEPCUTET iMeHi
Cemena KysHens

Kopg 3a €IPIIOY: 02071211

Micue3Haxoa>KeHHsI: npocnekt Hayku, 9-A, m. Xapkis, XapkiBcbKuii p-H., XapKiBcbka 0671, 61166, Ykpaina
dopma BaacHOCTI:
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InenTugikarop ROR: He zacrocosyerscs

IV. BizomocTi nipo nmiznpueMcTBO, yCTaHOBY, OpraHisalliio, B sIKii 0yJ10
BUKOHaHO JHUCEPTALil0

IloBHe HaliMEeHYBaHHSI IOPUAHUYHOI 0COOH: [IpuKapnaTChKuil HALIOHAJILHMIA YHiBEpCUTeET imMeHi Bacuis
Credanuka

Kop 3a €IPIIOY: 02125266

Micue3HaxoaKeHHS: 76025, YkpaiHna, M. IBaHo-@paHKiBChK, By [lleByeHka, 57

dopma BaacHOCTI:

Cdepa ynpaBiriHHS: MiHicTepCTBO OCBITH | HayKy YKpaiHu

ImenTudikarop ROR: He zacrocoyerbcs

V. BimomocTi npo gucepraniio
Moga guceprariii:
Koau TemaTHYHHUX PYOpPHK: 06.35.51

Tema guceprauii:
1. MozenoBaHHS CTOXaCTUYHUX IIPOLIECIB PO3BUTKY (POHIOBOTO PUHKY

2. Modeling of stochastic processes of fund market development

Pedepar:

1. O6’eKT HOCiI>)KEHHS: MPOLIECH PO3BUTKY (POHIOBOTO PUHKY YKpaiHK; MeTa poOOTU: pO3POOKA EKOHOMIKO-
MaTeMaTUYHUX MOJEJIEH [JIsl aHaJIi3y Ta IPOTHO3YBAaHHS MIPOLECIB PO3BUTKY (POHIIOBOTO PUHKY; METOIMKA
IOCJiIKeHHS Ta anapaTypa: CUCTeMHe MOJIeJII0OBaHHS, CTATUCTUYHI KpUTEPii, ClleKTpasibHUi aHasi3, PpinbTparis
I QHUX, KPOC-CIIEKTPaJIbHUI aHali3; TEOPETUYHi Ta IPaKTU4Hi Pe3yJbTaTU: BIIEPIIE PO3POOIEHO CTOXaCTUYHI
MoOJeJli TOKA3HUKIB JMHAMIK/ PO3BATKY (POHAL0BOrO PUHKY i3 3aCTOCYBaHHSIM TEOPii BUMIAJKOBUX MPOLIECIB,
yIOCKOHAJIEHO: MOJIeJli Ta METO[IY AOCIiIKEHHSI IPOLECIB, SIKi Bij0yBalOThCS HA (POHIOBOMY PUHKY 3
BVMKOPVCTaHHSM TeOPii CUCTEMHOTO MOZEJIIOBAaHHS 3 BUKOPUCTAHHSIM CIIEKTPaJILHOTO aHaJli3y, ofepyKauu
NOAQ/IBIINI PO3BUTOK: MOJIEJli MOHITOPHHIY IMHAMIKM IOKA3HUKIB (POHIIOBOTO PUHKY, MOZEJIi IPOTHO3yBaHHS
IIPOLIECIB PO3BUTKY (POHIIOBOTO PMHKY 3 BUKOPUCTAHHSIM CTOXaCTUYHUX MOJEJIEN, MOJEJli BUSIBJICHHS i BUBYEHHS

3aKOHOMIipHOCTe! (OpPMYBaHHSI YaCOBUX PsZiB 3HAU€Hb [10Ka3HUKIB (POHJIOBOTO PUHKY; IPEIMET i CTyIIiHb



BIIPOBa/I>KeHHS: (OPMyBaHHS ITPOTHO3iB Ha (OHJIOBOMY PUHKY YKpaiHH, pO3pOOKY BIPOBAIKEH] B IPAKTUYHY
IisiypHiCTh IBaHO-®paHKiBCHKOTO TEPUTOPIiabHOTO yIIpaBiliHHs [lep>kaBHOi KoMicii 3 LiHHKX MarnepiB Ta POHA0BOrO

PUHKy, YKpaiHcbKo-KaHancbkoro CIT“MBEPI®-bisnec-1llenTp”.

2. Object of research: Developments of the fund market of Ukraine; The purpose of work: Development of
economic-mathematical models for the analysis and forecasting of developments of the fund market; Technique of
research and the equipment: System modeling, statistical criteria, the spectral analysis, filtration of the data, the
cross -spectral analysis; Theoretical and practical results: For the first time: Stochastic models of parameters of
dynamics of fund market development with application of the theory of casual processes are developed, It is
advanced: Models and methods of research of processes which occur in the fund market to use of the theory of
system modeling with use of the spectral analysis, Have received the further development: Models of monitoring of
dynamics of parameters of the fund market, Models of forecasting of developments of the fund market with use of
stochastic models, Models of revealing and studying of laws of formation of time series of values of parameters of
the fund market; Subject and degree of introduction: Formation of forecasts in the fund market of Ukraine,
development are introduced into practical activities of the Ivano-Frankivsk territorial management of the
securities and stock market state commission, the Ukrainian - Canadian joint venture “SBEDIF-Business-Center ".
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