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OT3hIB
Ha aBropeQepar Alrccepraquu Mycuna Aprypa PycrauoBr4qa

Ha reMy: <<Mo4eru LI MeroAbr rrpr4lnflTvrr peureHnfi B aBToMarr43lrpoBaHuofi roproBJre
aKTuBaMr4 SunaHconoro pbrHKD), [peAcraBJreHHofi Ha coucKaHr4e yueHofi crerreHrl

KaHAnAara oKoHoMl{qecKux HayK rro clequaJrbHocrr4 08.00.13 - MareMarnqecKze u
rlHcrpyMeHTzrrrbHbre MeroAbr gKoHoMlrKu (eroHouuqecKr4e nayrn)

Topronrr aKTI4BaMI4 na SnnancoBoM pbrHKe npeAnonaraer Bhrpa6orry peureHufi,
onl4paloquxcfl Ha o6rerrnnHrre nporHo3br u AocroBepHbre onr4caHufl phrHor{Hbrx
3aKoHoMepnocrefi, Koropbre MoryT 6urr rroJrfreHhr Ha ocHoBe [plrMeHeHr4.s KaK

MareMarl4qecKLtx MeToAoB MoAenupoBaHus. I4 rrpofHo3upoBaHzfl, TaK u rexHr4qecKoro
aHaJfit3a.

Conperr,reHHble ycJIoBL{f, BeAeH}Ir roproBnn Ha $nHaHconou pbrHKe AHKTyror
Heo6xo4uMocrb 6rrcrporo rrpvrHlrrus, peureHufi Ha ocHoBe 6olrurux Maccr4BoB AaHHbrx
KaK r{LtcJlonofi, TaK I4 HeqllcroBofi upzpo4rr. B raKr4x ycJroBr4rx 3arracryro aKTyaJrbHbr

rlo.qxoAbl, o6le4IaHtlouue MeroAbI TexHurlecKoro aHaJru3a c MeroAaMrI MareMarllrlecKofo
MoAeJII{poBaHvfl. Tpy4oerraKocrb Lr cKopocrb Bhrr{krcJruTeJrbHbrx npoqeccoB pe€L[v3a\vr4
TaKoro noAXoAa onpeAeJlrror neo6xo4nMocrb pa:pa6orru coorBerarnyrollefi
aBToMarH3I,IpoBaHHofi czcreuhr, rro3BoJrnoulefi SoprraupoBarb roproBbre perxeHr4.s.

,,{ucceprallrloHHoe IlccJIeAoBaHI{e MyczHa Aprypa Pycrauonuva [ocBru{eHo
paepa6otKe KoMrrJIeKcHoro noAXoAa K [pr{Hqruro roproBbrx pellleuuit sa ocHoBe crrHre3a
MeTOAOB TeXHLTqeCKOTO aHAIrr43a n MaTeMaTr4qeCKOfO MOAenUpOBaIlns' aAeKBaTHbrX

CBOI'ICTBaM paCCMaTpnBaeMbrX lpoqeccoB rr3MeHqr4Bocrlr BpeMeHHbrx pfAoB

$unanconoro pbrHKa, a raK)r(e co3AaHr4e peanu:yroqefi 3Tor noAXoA
aBToMarr'r3r4poBaHHofi ropronofi cucrerr,nr.

flpone4euuoe IiccJIeAoBaHne no3BoJrLtJro noJrf{rlTb pe3yJrbrarhr, r4Mercrrlr4e

HayqHylo HoBH3Hy.

B anropeSepare r{3JroxeHa opr,rraHaJrbHafl. aBTopcK€ur nporleAypa arperarlprr4

QuHancoertx BpeMeHHbIX prAoB, rro3Bonf,rorqar 3HaquTerbHo yryqrxr4Tb nporHo3Hbre
cnoco6socrpr gKoHoMr4Ko-MareMarzqecrcprx uo.uenefi .

B pa6ore o6ocHosaHa Heo6xoAlrMocrb cLrHTe3a MeroAoB TexHr4qecKoro anaJru3a Lr

MeroAoB MaTeMaTr4qecKoro MoAeJrr,rpoBaHnfl u nporHo3rrpoBaHu.q kr KaK pe3ynbTaT
pa:pa6oraH KoMrrJreKc gKoHoMrrKo-MareMaruqecKr{x MoAerefi, QyuKrlr4oH€Lrrbnar r}opnra
KOTOpbIX MaTeMaTLrqeCKr,r pe€Urpr3yeT npLreMbr TexHr4rrecKofo aHuru3a 14 MeToAbr

cToxacTr4qecKofo MoAenupoBaHr4f,.
Kar cneAyer Lr3 anropeSepara, nepexoA or acrpoHoMr4qecKoro K pbrHorrHoMy

BpeMeHr4 Lr [pvMeHeHrre parpa6oraHHofo KoMrrJreKca rraoAenefi AeMoHcrpupyer
3HaqLITeJrbHOe [penMyrqecTBo rrpeAJraraeMofo aBTopoM rroAxoAa rro cpaBHeHulo c

TpaAI4rInOHHbrMLl IIOAXOAaMT4, ITO3BOJHTOULIMLT rrpr,rHrrMaTb TOpfOBbre peIIIeHUq.



Aerop ilpr{BoAurr qelrrfi pflA saanyx{r{Baroql4x BHI,IMaHT{I [peAnorxenrafi: co3Aana

aBToMarr43lipoBaHHaq ckrcreMa, [o3Bor-flIoqa.fl Qopvrzpoears roproBble perrreHu.f, ]I&

ocHoBe pa:pa5oraHHoro rIoAXoAa crrHTe3a rexHuqecKofo anarrv3a rr MeroAoB

MareMarr{qecKofo MoAenr4poBaHr4fl. 14 rlporHo3l4poBaHl4-fl; paspaSoraurt rrpolleAypbl

o6yveuul aBToMaru3r{poBaHHbrx roproBblx cl4creM, cocro-arlr4e B corJlacoBaHHoM

[phMeHeHr4Lr 3arro\<eHHbrx n uar$opMy rleJlenux $yHr<qzit onrnvrn3arJr4tr reHerI{rreQKI'IM

arropr.lrMoM r.r <-:nocoSos rocrreAyroqero euSop [o.{xoAqulero clleHapufl; pa:pa6oran

MeroA, rro3BoJrrrox\vft [oBbrrrrarb a4aflTkrpyeMocrb aBToMaru3l4poBaHHbrx roproBblx
cr4creM K rtocro-flHHo MeHrrorrlt4Mc-s KoHrbroHKTypHbrM oco6eunocrtM ptrnouHofr

AT4FIaMI4I(r{.

It 4ocroraHcrBaM pa6orrr MolnHo orHecrla rny6oroe BcecropoHHee I43yqeHI4e reMr,I

uccneAoBa:Hlrfl., JIofr{r{Flocrb r{3Jrox(eHr4{, KoppeKTHocTb npI4MeHqeMbIX MeTOAOB,

oSocHoeaHlfocrb BbrBoAoB, a raKxte 3Har{IrMocrb oIIeHoK flocrpoeHHblx l,to4elefi vr

aAer(BaTHocrb [onyr{eHHbrx pe3yJIbTaToB.

Anropovr npeAnaraerc-fl rrpoBoAr{Tb nepuQrar<aquro pa:paSoraHHbrx tr,to4elefr 14

anpo6aqzro co3AaHHofi Ha Lrx ocHoBe aBToMarklsuponannofi ropronofi ckIcreMbl Ha

peanbHbrx uoropr4rrecKr4x AaHHbrx MexAyHapoAHoro BaJlrorHoro pbIHKa. O4uaxo

neoSxo4nuo orMerr4Tb, rrro v3 anropeQepara (c.2\ He 'goHo B r{eM 3aKrlorlaracb
rrpolleAypa eepncpuKarJm. Anrop anpodaqurc npoBoAvrr 3a rIepI4oA 2012-2017 rr. Ha uau
B3rnrrA rrpu rrpoBe1eH:u;r4 eepvSzr<arlr,ru cJreAoBarro BKJIroqI,ITb raKlKe AaHHbIe 20lB roAa.

Teiu ue MeHee, AaHHoe 3aMer{aHl4e He MeHger rIoJIo}nI4TeJIbHofi oqeuru pa6orsr e

UenoM. fucceptaryvtx flBrrflerett aKTyarIbHbrM, 3aKoHqeHHbIM, caMocro-areJlblfbtlvl
piccneAoBaHl4eM, IrMerorquM TeoperlrrlecKyro u [paKTl,IqecKyro 3Har{I4Mocrt. llo Halxe\4y

MHeHr4ro, cor4cKarelr Myczu Apryp Pycraiuoulq 3acny)KuBaer npucyllt.4eHvrl yveHoil
creneHr4 ((KaHAHAar 3r(oHoMr4rrecKrrx HayK) rro clerlr{aJrbHocTlr 08.00.13
Marer,aaruqecKr4e rr rrHcrpyMeHTaJrbHbre MeroAbI OKoI{oMzt<n (oronoMl4rrecKl4e nayrz).

[oqenr xacp e4pu MareMarvrlecKl4x
MeroAoB 14 MoAeneil s eKoHoMI4Ke
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