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2. System of models on the basis of integral equations in dynamic exchange rates research

Pedepar:

1. Inceprarist MiCTUTb pe3yJIbTaTU JOCIIiI>)KEHHS IPOLeCiB (POPMyBaHHS KypCiB BaJIOT, IO BPaXxOBYIOTbCS IPU
BUOODI cTparerii i TAKTUKY BaJIOTHOI MOJIITUKY 6aHKIBCbKUX i (PiHAHCOBUX YCTAHOB, A TAKOK OKPEMUMU I'PABLSIMU
Ha MDKHapoZHOMY BaJIOTHOMY PUHKY. Y IucepTallii po3po6sieHi KOHLIeNTyaslbHi II0JI0KEHHS, MeTOAMKA aHai3y,
€KOHOMIKO-MaTeMaTUYHOI0 MOJIE/II0OBaHHS Ta KOPOTKOCTPOKOBOIO IIPOTHO3YBaHHS KYPCiB BaIIOT IIifi BIIJIMBOM
[IOIUTY Ta MIPOIO3ULLil Ha 30BHIIIHLOMY 1 BHYTPILIHbOMY pUHKaX. [IpoaHanizoBaHo icHyIOUI MigxoAu 10
MOJIEJIIOBAaHHS BaIOTHUX KypCiB. JloBeeHO HEOOXiIHICTh BpaxyBaHHS BILJIMBY Ha KYPC BaJIIOTU MOIUTY Ta
nporno3utlii. O6I'pyHTOBAaHO HEOOXiAHICTh BUKOPHCTAaHHS CUCTEMHOIO IIiAXOy O MOJEJIIOBAHHS i IPOrHO3YBaHHS
BAJIIOTHUX KypcCiB. PO3po6i1eHO cuctemMy Moiesiel IUHaMiK1 BaIIOTHUX KypCiB HA OCHOBI iHTErpaslbHUX PiBHSIHB.
OG6I'PYHTOBAHO HEOOXiIHICTb BUKOPUCTAHHS KYOiYHUX €PMITOBUX CIUIAMHIB /17151 PETysipu3allii iMmynbCcHOI

XapaKTepUCTUKU. PO3po06sieHni HUKIIIYHMI aJITOPUTM BUJIEHHS AiJITHOK CTalliOHAPHOCTI BaJIIOTHOIO PHUHKY Ha



OCHOBI KpUTepilo inBepciil. Po3po6s1eHOBIANOBIIHE TporpaMHe 3abe3nedeHHs. CEeKTOp 3arajabHOro0 Jep>KaBHOTO

yIPaBJIiHHS, HABYQJILHUM [IPOLiecC

2. The dissertation contains results of exchange rates formation processes research, taking into account the
influence of a supply and a demand. Financial institutions and banks, and also separate players in the Foreign
exchange market are taking into consideration these processes during the choice of strategy and tactics of a
currency policy. The conceptual approaches, methods of analysis, modeling and forecasting of exchange rates
formation processes under influence of supply and demand at external and home markets. The peculiarities of
existing approaches to modeling of currency dynamics and exchange rate regime in Ukraine are analyzed. The
necessity of taking into account the supply and demand influence is described. The necessity of system analysis,
integral equations using and creation of corresponding methodology are proved. The system of models for such
evaluation is created on the base of convolution integral equation. The using of Hermit cubic spline for impulse
response regularization is proved. The cyclic algorithm for selecting stationary site in the currency market is
developed. The software for mentioned models realization is developed. The sector of general state governance,
education.
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