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Pedepar:

1. Imceprais npucBg4YeHa MoAalbIOMy PO3BUTKY TEOPETUYHUX 3acajl Ta PO3POOJIEHHIO iIHCTPYMEHTAPilo
MOJEJIIOBaHHS TUHaMiK1 (OHAOBUX PUHKIB. Ha OCHOBI JOCIIKEHHS CYyTHOCTI, (PYHKLINA, POPM i METOAIB
MOJIEeJIIOBAaHHS AMHAMiK1 (POHIOBUX PUHKIB OOI'PYHTOBAHO MOJKJIMBICTb 3aCTOCYBAHHSI aJIbTEPHATUBHUX MiIXOMIB 10
ii MOZIe/II0BaHHS Ta BIOCKOHAJIEHO CTPYKTYPHI Mogesi nnHamiku GoHI0BUX PUHKIB. Po3pobieHa KoHLenis
MOJ€JIIOBaHHS TUHaMiKu (OHIOBUX PUHKIB, sIKa IPYHTYETbCS HA IPUHLIUIIAX CUCTEMHOCTI, (POpPMaJIbHOI JIOTIKY,
MOJIEJIIOBaHHS €KOHOMIYHUX CHCTEM i IIPOLIECiB, EKOHOMETPUYHOTO, aHAITUYHOIO MOJIEJIIOBAHHS 1 peasidyeTbcs 3a
TaKMMU YKPYITHEHMMU GJIOKaMU: aHAJIi3 TEOPETUYHUX 3aCaj] MOJEII0OBAHHS [TPOLIECIB BOJIATUIBHOCTI Ha (POHIOBUX
PUHKaX, MOZEJIIOBAHHS YMOBHOI BOJIATUJIbHOCTI HA OCHOBi CTPYKTYPHHX Ta aHAJIITUYHUX METOIB, CUCTEMA
MOHITOPUHTY AMHaMiK1 (POHJIOBMX PUHKIB. Ha NMifgBUINeHHs IPaKTUYHOI 3HAYYIIOCTi HAYKOBUX PE3YJIbTATiB
CIpsiMOBaHa Mo6YA0Ba CUCTEMYU MOHITOPUHTY AMHAMIKU (POHOBUX PUHKIB 3 BifITIOBifHUM iH(pOpPMaLiTHUM,

AQHaJIITUYHUM Ta [IPOTPAMHUM 3a0€3[1€YeHHSIM.



2. The dissertation is devoted to the further development of theoretical principles and tools of stock markets
dynamics modeling. On the basis of research into the essence, functions, forms and methods of stock markets
dynamics modeling, there have been proved the possibility of alternative approaches to its modeling and improved
existing models describing the stock markets dynamics. The concept of stock markets dynamics modeling is based
on the principles of systematic, formal logic, economic systems and processes modeling, econometric, analytical
modeling and implemented the following aggregated blocks: analysis of theoretical principles of volatility
processes modeling existing on the stock markets, conditional volatility modeling based on structural and
analytical methods, monitoring system of the stock markets dynamics. To improve the practical significance of
scientific results there have been built a system of the stock markets dynamics monitoring with the appropriate
informational, analytical and software implementation.
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