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[lepcrieKTHBBI PA3BUTHS U IIYTH COBEPIICHCTBOBAHMS hOHIORG
noxnano Il Beeykpannckon HaydHO-IIpakTHYeCKoit KOH(bepem

nosb, 10 —13 roabpa 2011) / Munucteperso 06pasopanus i 1 po-
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THY, 2011.— 176 ¢ avdeporon,.
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yJIK 330.35 '
Cosnosiios B. M., A.p.-M.H., npodecop,

UH
[JIOFAJBHA ®THAHCOBA KPU3A: MOHITOPHHT TA HPOI'HOR y

B ymoBax 3pPOCT2HHA CTYTICHS HEBU3HAYCHOCTi CBiTOBOT hiHAHCOBOI CHCTEMM
aKTyANbHAMH € KUIBKICHI METOZNM, AKI NO03BOJNAIOTH TPOBECTH MOHITODHEr Ta
3ae3neduTH a/IeKBATHAN NCPE/(- TA BIIACHE IPOTHOSHHH aHANI3 MOMIIHMBHX CHEHApIiB
HonaibIIoi AMHAMIKY TIOTOYHOT robanrHoi inancoBoi kpusn.

Y poboTi 3RIHMCHEHO OIS/ CTAHY CBITOBOTO (HOHIOBOrO puHKY y mnepion 2005-
2011pp.[1] - IIpr uBOMY BHKODHUCTAHO B OCHOBHOMY IHCTPYMEHTAPIH, PO3poOIeHu i
mamu Ha npotrsasi ocramHix 5-7 pokis (http://kafek.at.ua) [2]. Croau, 30kpema,
BUIHOCATBCA. -

- exkoHOQI3MYHI  METOMM  JIOCHUDKEHHS  KDW30BMX  CTaHiB  (eHTpomiii,
Mym,m(l)paKTaJIBHi, KBaHToaq-Mexaaqui ’.IOIL‘{'O);

- CAHEPreTHYH1 METONHKU OIIHKH NPOLECIB MICTIA KPU30BO1 AWHAMIKY;

- NPOTHO3YBaHHA CEPEIHBO- Ta NOBIOCTPOKOBOrO MPOTHO3Y (OHIOBMX DHHKIB Ha
OCHORI CKnagHuX JaHmorie Mapkosa [3].

OOroBOpIOIOTHCS TaKQeK IHTAHHA METONOJNOTIT NOCHIZUKEHHS CKIANHEX
COMIATEHO-CKOHOMIUHMX CHCTEM 3 YypaxyBaHnsaMm crnemudiku iX CTIPyKTypH Ta
nunamiky [4,5].

JUKEPEJIA
. Icropmuni crarucTtvuHl favl  [EnextpoREHM# pecypc] / pexum JocTymy
http://finance.yahoo.com/
2, CunepreTuysi Ta eKOHOMDI3HYHI METOIH AOCHDKEHHS TAHAMIYHHX T8 CTPYKTYPHHX
Xapakrepuctux exkoHomiunmx cuctem: [Mownorpadis] / Hepbenner B.J., Cepnaiox
O.A., Conogiios B.M., [1lapanor O.]].— Yepxkacu: Bpama-Yxpaina, 2010, — 300 c.
3. Soloviev V. Financial time series prediction with the technology of Complex
Markov chains / V. Soloviev, V. Saptsin, D. Chabanenko / Computer Modelling and
New Technologies. — 2010. — Vol. 14, Ne 3. — P. 63-67.
4. Canmun B. M. PensiruercTckas kBanToRas 3koHO(H3HKA. HOBBIE MapagurMbl Mo-
AETMpOBaHUsA coxkHBIX cucteM: Monorpadus / B. M. Cammpx, B. H. Conosses. -
Hepkacerr: bpama-Vkpauna, 2009. — 64 c.; Saptsin V. Relativisticu quantum
econochysics — new paradigms in complex systems modelling [Enextpoannii pecype] /
V. Saptsin, V. Soloviev // arXiv:0907.1142v1 [physics.soc-ph] 7 Jul 2009.
5. Conoses B, H. Hpusmun seonpenenentocty [eiisenbepra A 9KOHOMIICCKHE
4HAIOTH OcHOBHEIX (hnzuueckux pemaun / B. H. Conosses, B. M. Canuus /| KynmbTy-

P4 Haponios [Tpruepnomopss. - 2011. - Ne 205. - C. 208-213.

VIIK 336:338 48
i Comnesa B. E., CTyCHT,
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KPEIIATOBAHIS B KOHTEKCTE
CTUMYJIMPOBAHMSI PA3BUTHS 152
MHHOBALIMOHHOM NEATEJILHOCTH B

YKPAVIHE

NHIUKATOPBI JIEJIOBOM AKTUBHOCTH U
®OHJIOBbIN PHIHOK B ITEPUO/ KPU3UCA 135

YTBOPEHHS [ BUKOPUCTAHHS HAKOITMYEHOL'O
KAITITAJTY B AKIIIOHEPHOMY TCBAPUCTRBI 157

NOCHIDKEHHS BIUIMBY KPU30BUX IO HA
GIHAHCOBY TIOBEJ(IHKY HACE.IEHHS 160

TEOPETHKO-METO/IOJIOTTYHI OCHOBH TA
IMEPEAYMOBH ®OPMYBAHHS MEXAHI3MY
VIIPABJIHHS IHBECTHALISIMA [TIAMPUEMCTB 163
CITOXHBUOI KOOTIEPALTI

OBILVE COLUAJILHO-DKOHOMUYECKHE
[TPOBJIEMBI JUISL PASHBIX PETUOHOB CTPAHBI 10

Tabnuna cokpainenuit ¥ abOpeBuaTyp 168
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