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V. BimomocTi npo gucepraniio
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Tema guceprauii:
1. MozemoBanns nuHamiky 1iHu Ha FOREX 3 BUKOpucTaHHSAM (PPaKTaIbHOCTI Ta BOJIATUIIBHOCT]I PUHKY

2. Modelling of price’s dynamics on FOREX with using of market’s fractality and volatility

Pedepar:

1. O6’exT pocmimxeHHs: guHaMika 1 Ha FOREX Ta (pakTopy, 10 BIIMBAIOTD Ha ii 3MiHY; Me€Ta po60TH: po3podKa
KOMIUIEKCY €EKOHOMIKO-MaTEMaTUYHUX MOZEJIEN [JIs1 aHaJIi3y 1 IPOTrHO3YBAaHHS KYyPCiB BAJIIOT, 110 BPAaXOBYIOTh
(dpaKTanbHICTb CTPYKTYPU PUHKY i I0r0 BOJIATUJIbHICTh; METOLIMKA NOCTIIPKEHHS Ta anlapaT: CUCTEeMHUI aHai3,
MeTonY PpaKTalIbHOIO aHasi3y, eHTponiiiHuil Metog, I'paccoeprepa-Ilpokaydia, METOM ITPOEKTYBAHHS
TOPrOBEJIbHUX CUCTEM, [TIOCTaBJIEH] 3aBAaHHS BUPILIYBaJIUCh 32 JOIIOMOTIOIO NTAaKeTiB MPUKIAAHUX ITPOrpam
Microsoft Excel Ta C++; TeopeTuyHi Ta MpakTU4Hi pe3yJabTaTu: YTOYHEHO KaTeropii ppaxkTansbHOi CTPYKTYPHU PUHKY i
J10r0 BOJIATUJIBHOCTI, I0OY4,0BaHO KOHLENTYa/IbHYy MOJeJIb NOCIiIP)KeHHs AUHAMIKY 1[iHM Ha PUHKY KalliTaJiB, sSKa
6a3yeTbCs HA ABOX TAKUX OCHOBHUX ITOHATTSIX PUHKY SIK (PAKTaJIBHICTD i BOJIATU/IBbHICTb, 32CTOCYBAaHHS TEOPETHUKO-
METOAUYHUX PO3POOOK [O3BOJISE MiABULIUTHA OO PYHTOBAHICTb iHBECTHULIHUX pillleHb Ta PEHTA0EJbHICTD

TOProBeJIbHUX OIlepallili, KOMIIJIEKCH €KOHOMIKO-MaTeMaTUIHUX MOJiesIell: KOMILJIEKC 3 ypaxXyBaHHSIM (pPaKTasbHOI



CTPYKTYPY PMHKY KalliTajliB, i KOMIUIEKC MOJEJIEN 3 BUKOPMCTAaHHAM IOKa3HMKA [TIOTOYHOI BOJIATUJILHOCTI, 110
IIO3BOJISIIOTh BU3HAYATU IPUYNHY, 1O BUKJIMKAIOTh 3MiHU B IMHAMIl 1I[iHY, CBOEYACHO ITPOTHO3YBATH 11i 3MiHU 3
METOIO IIiIBUILIEHHS peHTa6eJIbHOCT] iHBECTULIi¥1 TOProBIiB LIHHUMMU I1allepamMu Ta KOMIIaHiil 3 yIIpaBJliHHS
aKTMBaMHU, a TaKOX IiIBULLIEHHS CTYyII€Hi OOIPYHTOBAHOCTI PillleHb 1010 KOHBEPTALiTHUX ON€paliill 3 BalIIOTOI0
IpaliBHUKaM BaJIIOTHUX Bif1ijliB 6aHKIB, 3aIIPOIIOHOBAHO [TOKA3HUK [TOTOYHOI BOJIATU/IBHOCTI /1J1s1 KiJIbKiCHOI OLIiHKA
peIeKCUBHOCT] PUHKY, 10 J03BOJIsIE IPOTHO3YBAaTU HAaMO/IVDKYi 3MiHM aKTMBHOCTI TOPTiB, MifBUlye
OIEPaTUBHICTb PEaKLii EKOHOMIYHOIO areHTa Ha II0TOYHI 3MiHM B AMHAMILli L[iHU ¥ JO3BOJISIE BUKJIIOUUTH BIJIMB
[ONEPEeHbOI JMHAMIKYA Ha IPOLLEC IPUIHSATTS PillleHb, PO3PO06JIEHNI METO], CIIOJIyYEHUX €KPaHiB, y IKOMY, Ha
BiIMiHY BiJl iCHyIOUMX iTXOMiB, yBEIEHUI [IOCTYJIAT PO HEOOXigHICTh ¢ikcallii iHBeCTULITHO-4YaCOBOTO TOPU30HTY
IIpU 37iliICHEHH] TOProBeJIbHUX Ollepalliil y peXXuMi peasbHOro 4acy, 1jei MeTol, MOKHA e(PEKTUBHO
BMKOPHMCTOBYBATH IJIs1 aHai3y Ailounx TpeHaiB Ha FOREX 3 ypaxyBaHHSIM (PpaKTaJbHOCTI pUHKY KaliTaliB,
IPAKTUYHY LiHHICTb MAIOTh PO3PO0JIEH] 3100yBayeM KpUTepii ePeKTUBHOCTI POOOTH PO3POOIEHUX MOZENeH, 3a
IIOTIOMOTOIO SIKMX €KOHOMIUHI areHTH BUOUPAIOTh HAaNO6ibIl IPUBAGJIMBI 3HAYEHHSI KEPYIOUUX [1apaMeTpiB Mofesel,
IOCJiIKEHO TaKOX 06s1acTb €(PEKTUBHOI'O BUKOPUCTAHHS 3alIpOIIOHOBAHUX MOJIEJIEN; IPEeIMET i CTYIiHb
BIIPOBAP)KEHHS: [TPONO3KLii I peKOMEeHAAllii BIPOBAI’KEHi Ta BUKOPUCTOBYIOTBCS y IPAKTUYHIN pOOOTi TOProBLiB
LiHHUMU Nanepam, a came: TOB «CxigHo-Kpumcbka ¢ponnosa kommnanisi», 3AT «IuBectuuiiina I'pynna MACT», y
po6oTi BanmoTHOTO Bigginy Kpumcbskoro PerionanbHoro JJenapramenTty AKB « TAC-Komepu6ank», Ta Binniny
BAJIIOTHUX orepaliil Ta KOHTPoJito BAT «BTD BaHk»; cpepa BUKOPUCTAHHS: aHaJli3 Ta IPOTHO3yBaHHS NMHAMIKK

L[iHM Ha PVMHKaX KamiTalis.

2. The object of the research: price’s dynamics on FOREX and factors, which are influencing upon its change; The
purpose of work: elaboration of economic and mathematical models complex for analysis and forecasting rate of
exchanges, which takes into account of market’s fractality structures and its volatility; Research methodology and
instruments: system analysis, fractal's methods analysis, Grassberger-Prokachchia entropy’s method, methods of
trade system’s projecting, tasks, that was putted are deciding by means of package of the applied programs
Microsoft Excel and C++; Theoretical and practical results: categories of market’s fractality structures and its
volatility is elaborated, conceptual model of capital market’s price elaboratoring, which is based on two such main
market’s conceptions as fractality and volatility, is built, using theorist-methodical developments allows to raise
the validity of investment decisions and trade operation’s profitability, complexes of the economic and
mathematical models: complex of the models with using of capital market’s fractal structure, and complex of the
models with using current volatility’s factor, which allow to define the reasons, which cause the changes of the
price’s dynamics, forecast these change for the reason increasing of investment’s profitability merchant by
securities and companies on control asset and increasing substitution’s degree of decisions comparatively of
converter operation with currency of banks exchange division’s workman in good time, current volatility’s factor
for quantitative estimation of market’s reflexivity, which allows to forecast nearest changes of the sale’s activities
and raises economic agent’s executive reactions on the current changes of price’s dynamics and allows to exclude
the influence of previous dynamics on process decision making is offered, combined screen’s method, in which,
unlike existing approach, postulate about needing of investment-temporary horizon’s fixing is entered for
realization of trade operation in mode of the real-time is developed, there is possible effectively to use this method
for analysis acting trends on FOREX with provision for capital market’s fractality, practical value has designed by
competitor of efficiency’s criteria of the designed models functioning, by means of which economic agents choose
the most attractive importance controlling parameter of the models, also area of the efficient using of offered
models explored; Subject and degree of introduction: offers and recommendations are introduced and used in
practical functioning merchant by securities, as follows: LTD «East-Crimean stock company», CISC «Investment
Group MAST», in functioning the exchange division of the Crimean branch of JSCB «TAS-Komerzbank», and
division exchange of operation and checking OJSC «VTB Bank»; The sphere of application: analysis and forecasting
of capital market price’s dynamics.
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