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OG’exT JOCHIDKEHHS — JWHaMika (pIHAHCOBUX 1HCTPYMEHTIB Ha
(GbOHA0BOMY PUHKY.

[IpeameT moCHiKEHHS — MOJENlI Ta METOAW TOPIBHAIBHOTO aHaTi3y
JWHAMIKHA (p1HAHCOBUX 1HCTPYMEHTIB Ha ()OHAOBOMY PUHKY.

MeTta po60TH — yAOCKOHAJICHHS Ta 3aCTOCYBAaHHS KOMIUIEKCHOTO METOMY
MOPIBHSUIBHOTO aHAJI3y YAaCOBUX PAMIB (PIHAHCOBUX IHCTPYMEHTIB Ha (POHIAOBOMY
PHUHKY, 1110 BPAXOBY€E iX HEIHIMHY JUHAMIKY.

Metoau JOCHIIPKEHHST — 3arajibHl: aHaji3, MOPIBHSHHS, y3arajJbHEHHS;
CrHeriajgbHi: METOJU CTATUCTUYHOTO aHali3y, TECTH Ha JIETEPMIHOBAHUN Xaoc,
KOMILJIEKCHOTO (DpaKkTaIbHOIO aHaii3y, HEUITKE MOJCNIOBaHHA (peasi3oBaHO B
nporpamaomy npoaykti MATLAB).

Y pob6oTi AOCTIIKEHO pOjib Ta 3HAYEHHS (POHIOBOTO PUHKY 3 TOUKH 30Dy
1HBECTHUIIIHOI IISUTbHOCTI, BU3HAYEH1 OCOOJIMBOCTI HOr0 CETMEHTIB Ta ()1HAHCOBUX
IHCTpYMEHTIB Ha HuX. [IpoaHani3oBaHO MOMIIMBOCTI 3aCTOCYBAHHS METOIB
CTATUCTUYHOTO aHalli3y Ta OCOOJMBOCTI METOJIB (paKTaIbHOTO aHANI3y IS
XapaKTepUCTUKUA AUHAMIKM €KOHOMIYHUX ToKa3HUKIB. CdopmoBaHO cucremy
MOKA3HUKIB JIJIS1 XapaKTePUCTUKHU JUHAMIKH (PIHAHCOBUX 1HCTPYMEHTIB K 0a3y s
pO3pOOKH METOJy MOPIBHSAJIBHOTO aHallildy Ta pPO3paxoBaHO ii JuIsi OOpaHHMX
CEerMeHTIB (DIHAHCOBOTO PHUHKY. YJOCKOHAJEHO Ta 3aCTOCOBAHO METOAUKY
MOPIBHSUTBHOTO aHaJi3y JWHAMIKKW (DIHAHCOBUX I1HCTPYMEHTIB Ha (OHIOBOMY
puHKy cerMenty IT-ramy3i Ta 1HAYCTpii po3Bar 3a pPaxyHOK MOPIBHSHHS
XapaKTEPUCTUK HEUITKOI TIMOMHU mam’aTi vacoBuX psamiB. [IpoananizoBaHo

pE3yNbTaTH Ta PO3POOICHO PEKOMEHIAITIT 010 TX MPAKTUYHOTO 3aCTOCYBAHHSI.
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SUMMARY

Master’s qualification work consists of three sections, 99 p., 45 figures, 30
tables, 20 formulas, 4 annexes, 72 sources.

The object of the study is the dynamics of financial instruments in the stock
market.

The subject of the work is the models and methods of comparative analysis
of the dynamics of financial instruments in the stock market.

The purpose of the study is the improvement and application of a
comprehensive method of comparative analysis of time series of financial
instruments in the stock market taking their nonlinear dynamics.

Research methods are comparative, statistical analysis, tests for
deterministic chaos, complex fractal analysis, fuzzy modeling (implemented in the
MATLAB software product).

The role and significance of the stock market from the point of view of
investment activity are investigated in the work, features of its segments and
financial instruments on them are defined. Possibilities of application of methods
of statistical analysis and features of methods of fractal analysis for the
characteristic of dynamics of economic indicators are analyzed. A system of
indicators to characterize the dynamics of financial instruments as a basis for
developing a method of comparative analysis and calculated it for selected
segments of the financial market. The method of comparative analysis of the
dynamics of financial instruments in the stock market of the segment of the IT
industry and the entertainment industry by improving the characteristics of the
fuzzy depth of memory of time series has been improved and applied. The results

are analyzed and recommendations for their practical application are developed.
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