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Pedepar:

1. Jlucepraliito prUCBSIYEHO YIOCKOHAJIEHHIO TEOPETUYHUX 3aCa]l areHTHO-OPi€HTOBAHOTO MiAX0LY [0
MOJ€JIIOBAaHHS iHBECTULIMHOI AislIbHOCTI HA GOHOBOMY PUHKY T PO3POOJIEHHIO TPAKTUYHUX PEKOMEH AL 010
No6YI0BY MYJIbTUAr€HTHOI CUCTEMU YITPaBJliHHS (PiHAaHCOBUMU ITIOTOKAaMU O6AHKy. Y AUCepPTaLiiiHill po6oTi
PO3p006JI€HO KOHIIETL{I0 MOJIe/II0OBaHHS iHBEeCTULINHO]I IisiyIbHOCT 6aHKiB Ha (POHIIOBOMY PUHKY, SIKA I'PYHTYETHCS
Ha 3acaflax areHTHO-OPi€HTOBAHOTO IiIXOAY SIK OKPEMOTO HalpsMYy iMiTallilHOro MojeoBaHHs. MoaudikoBaHo
areHTHO-OPi€HTOBaHY MOJEJIb MITYYHOTO (POHIOBOrO PUHKY Ta 3[iMICHEHO ii KOMII'IOTEPHY peasi3alilo 1s
BITYM3HSHOTO PUHKY. PO3p06/IEHO MYJIbTUAreHTHY CUCTEMY YIIPaBJliHHS (PiHaHCOBUMU 11O0TOKamMu 6aHKy (MAC),
apXxiTeKTypa sIKOi CKJIaJAaeThCs 3 CYKYITHOCTi 6JIOKiB, MOYJIiB Ta aBBTOHOMHUX IIPOTPaMHUX areHTiB, Ta BKIIIOYA€e
onuc QyHKIil areHTiB, B3aEMO/iI0 MK areHTaMu Ta [ieTajli3allilo areHTiB IPOrHO3yBaHHs LIiHOBOI IMHAMIKY i
TpeHiB GOHIOBOTO PUHKY. 3alIPONOHOBAHUN MiXif Jja€ MOXJIMBICTb (POPMYBATH iHBECTULIINIHY CTPATETiI0 6aHKY 3

ypaxyBaHHSM Pe3yJIbTaTiB IPOrHO3yBaHHS NMapamMeTpiB (OHAOBOTO PUHKY Ta Y B3A€MO3B'A3KY i3 3arajbHAM



[IPOLIECOM YIIPaBIiHHS diHaHCAMU GAHKY.

2. The dissertation is devoted to improvement of theoretical principles of agent-based modeling approach to
investment on the stock market and the development of practical recommendations for building multi-agent
system of financial flows of the bank. In the dissertation the concept of modeling investment banks in the stock
market, based on the principles agent-oriented approach as a separate direction of simulation was developed.
Agent-oriented model of artificial stock market was modified and was made its computer implementation for the
domestic market. The multi-agent system of financial flows of the bank was developed, architecture of which
consists from aggregate blocks, modules and autonomous software agents, and it includes description of agent's
functions, descriptions of interaction between agents and detailed description of agents for forecasting price
movements and trends of the stock market. This approach enables the bank to form an investment strategy based
on the results of forecasting parameters of the stock market and in conjunction with the overall financial
management process of the bank.
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