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Pedepar:

1. Incepraniiina po6oTa IpucBIYeHa po3poolli TEOPETUYHUX | HAYKOBO-METOMYHUX 3aCajl Ta iIHCTPyMEHTAPiIo
aHasli3y, OLiHIOBAHHS Ta IPOTHO3YBaHHS IIPOLIECY PO3BUTKY PUHKY KarliTasaiB. Ha 0CHOBI IpOBEEHOro AOCiIPKEHHS
3alpONIOHOBAHO CUCTEMY MojieJiell (PYHKIIOHYBAaHHSI PUHKY KalliTalliB, 0 CKJIAJAETHCS i3 TPhOX MOJLYJIiB Pi3HOTO
(dyHKIiOHATIBHOTO MTPU3HAYEHHS: OAUH - AJ1s1 popmadnizalii 3MicTy iHBeCTULiIHUX PillleHb i OLiHKM iX HacJiaKiB;
Ipyrui - nns popmanisaliii 3aKOHOMiIpHOCTEH PO3BUTKY PUHKOBOI KOH'IOHKTYPH, Ha SIKy OPi€HTYIOTbCS 11i pillleHHs], i
ii IporHoO3yBaHHs, TPeTil - 07151 GpopMartizallii CMCTEMHOTO CTPaxyBaHHsI Bill pU3UKiB. PO3p0o06yeHO Mozeri
pubyTKOBOCTI 006JTiraniii, Mozesi oLiHoBaHHS e(DEeKTUBHOCTI Ollepaliil 3 BeKCeJIIMHU, a TaKOK MOIeJli OLiHIOBAHHS
eeKTUBHOCTI pillleHb Ha CTPOKOBOMY PUHKY, 1110, IIepII 32 BCE, CTOCYIOThC il 3 ¢'touepcamy, LiHa KOXXHOTO 3
SKUX BiloOpakae O4iKyBaHHsI iHBECTOPA MI0A0 MaibyTHbOI PUHKOBOI LiHA (DOHIIOBOTO aKTUBY, SIKUI JIEXKUATD B
OCHOBI KOHTpakTy. Po3po6sieHO MOZesIb ITOBeIiHKY iHBeCTOpa Ha 06JliraiiHoMy prHKY, peaisalis sSKoi 3abesneuye

OTPUMAaHHS HaW6i/IbIIOro 3arajlbHOTO JOXOJY Bif BOJIOiHHS obiranisimu. Po3pob6sieHo BapiaHT opraHisariii



iTepaTUBHOrO NPOLECY, WO 3ade3nevye POPMyBaHHS ONTUMAIBHOTO HAOOPY aKLill AJ1s NOPTHENbHOrO
iHBeCTyBaHHS, a TAKOX Ilepenbdadyae BU3HAYEHHS [TepeBakaloyoi CTPYKTypy NOpTQeJio obiraliii 3 BUKOPUCTaHHSIM
BiZJITOBIIHUX MOJIE€JIEN, IIOCTONITUMAJIBHUI aHaJIi3 PO3B'S43Ky i PO3PAaXyHOK JOIIyCTUMOIO NIEPEPO3IOIiNy KalliTauy B
noptdeib obJIiranin.

2. Dissertation work is devoted to development of bases and tool of analysis, estimation and forecasting of process
of market development of capitals theoretical and scientific-methodical. On the basis of the conducted research
the system of models of functioning of market of capitals is offered, that consists of three modules of a different
functional setting: one - for formalization of maintenance of investment decisions and estimation of their
consequences; second - for formalization of conformities to the law of development of the market state of affairs,
which these decisions are oriented on, and its prognostication, third - for formalization of system insurance from
the risks. The models of profitability of bonds, model of evaluation of efficiency of operations with the bills of
exchange, and also model of evaluation of efficiency of decisions are developed at the urgent market, that,
foremost, actions with futures are touched, the cost of each of which represents expectation of investor in relation
to the future market price of fund asset which lies in the basis of contract. The model of conduct of investor at the
bond market, realization of which provides the receipt of most total revenue from the domain by bonds, is
developed. The variant of organization of iterative process is developed, that provides forming of optimum set of
actions for the portfolio investing, and also foresees determination of prevailing structure to the brief-case of
bonds with the use of the proper models, after optimal analysis of decision and calculation of possible
redistribution of capital in the brief-case of bonds.
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