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V. BimomocTi npo guceprauiio

Mosga guceprarii:

Koau TemaTHYHHUX PYOPHK: 06.35.51

Tema gucepranii:

1. Mogenb onTuMi3allii BaIIOTHO-KypCOBO]i MOJIITUKYU YKpaiHy Ha 6a3i [lapeTo-onTumasnbHbIX pillleHb

2. Model of optimization of the exchange rate policy of Ukraine on the basis of the optimal Pareto solutions

Pedepar:

1. Incepraliiio IpUCBsIYEHO TEOPETUYHOMY OOI'PYHTYBaHHIO Ta PO3POOLi TEOPETUKO-METOAUYHUX MiTXO0MiB
BMKOPHMCTaHHS METO/IiB 6araTOKpUTEPialbHOI ONTUMI3allii B BAJIIOTHO-KYPCOBil NoJliThLi. PO3risiHyTi OCHOBHI
niaxonu 1o MakpOeKOHOMIYHOTO MOJIEJIIOBAaHHS Ta METOAM MIPOrHO3YBAaHHSI HOMIHAJIbHOTO OOMIHHOTO KypCy
rpuBHi. Ha ocHOBI Bu3HaueHUX KpUTepiiB Mo0yj0BaHi MaTeMaTH4Hi Mozesi iX noBeiHKu - 3pocTaHHs BBII,
IJIaTiKHUN 6ajlaHC Ta AUHAMIiYHa MOZeJIb HOMiHaJIbBHOTO OOMiHHOT'O KypCy 3 XaOTUYHUM MOBOJKEHHSIM. [IpoBeneHo
aHaJi3 MeToJIiB 6araToOKpUTepianbHOI ONTUMI3allii, BUBHAUEHO iX [1IepeBaru, CyTTEBI HEOJIIKYA Ta OOMEXEHHS.
3anpornoHOBaHO METOAMKY 6araTOKpUTepiasbHOI ONTUMI3allii BATIOTHO-KyPCOBOI MOJIITUKY AEP>KaBy, MIJISIXOM
mopugikanii 6araTokpurepiasbHOro "MeTony oO6MeXKeHb". BUKOpUCTaHHS 3alPOIIOHOBAHOI METOIMKU JJ03BOJIUIIO
OTpUMAaTH HOPMAaTHUBHI NIJIaHOBI MPOTHO3U 040 e(pEeKTUBHUX Ta 30aJIaHCOBAHUX HAOOPiB KePYIOUUX Aiil 3 60Ky
YIIOBHOBAKEHOTO J€P>KaBHOTO OPraHy, BilllIOBiaIbHOTO 32 BaJIIOTHO-KYPCOBY NOJITUKY. [106y10BaHO IPOrpaMHU

MOZyJb CUCTEMH IiATPUMKU IPUMHSTTS PillleHHs Y BaJIIOTHO-KyPCOBiil IOJIITULi HA OCHOBI 6araTOKpUTEpiaIbHOrO



nigxony 3a JOMOMOroo cuctemu Mathematica. 3anponoHoBaHa METOAMKA 6araTOKPUTEPiaIbHOIO MOPiBHSAIBHOTO
aHasizy Ha OCHOBI MogudikoBaHOro "MeTomy 0OMeXKeHb", 3a ii JOITOMOTO0I0 IPOBEIeHO aHali3 e(peKTUBHOCTI

IIEpPEXOoaYy N0 BaJIIOTHOI'O KOMNKY.

2. The dissertation is devoted to theoretical foundation and development of methodological approaches using
methods of multi objection optimization in monetary and exchange rate policy. The basic approaches to
macroeconomic modeling and forecasting methods of the nominal exchange rate of the hryvnia are examined. On
the basis of chosen criteria mathematical models of their behavior - GDP growth, balance of payments and the
dynamic model of the nominal exchange rate with the chaotic behavior are built. An analysis of multicriteria
optimization methods was carried out, their benefits, significant drawbacks and limitations were identified. The
technique of multicriteria optimization of exchange rate policy by modifying of multicriteria "method of limits",
based on Pareto solutions, is proposed. Using the proposed method allowed to obtain regulative planning forecast
of the effective sets of control actions from the side of authorized state body responsible for monetary policy.
Infological model and software module of Decision making support system in the monetary policy based on multi-
criteria approach were developed with the help of Mathematica system. The technique of multi-criteria
comparative analysis based on a modified "method of limits" is proposed. With the help of this technique an
analysis of the effectiveness of the transition to a currency basket instead of binding national currency to only one
foreign currency was made and the most effective composition of the such currency basket for Ukraine in the
examined period of time is proposed.
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