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Marioposa A.M., Miyau FO.M., Yxpaina, Arima
KOMIT'IOTEPHE MOJEJIIOBAHHS BAJIIOTHOI'O PUHKY

VY nomnoBijii NPOBEAEHO KOMITIOTEPHE MOJIEIIOBAHHS BaJIIOTHOTO pUHKY. OCHOBHA
yBara NpUIUISETHCA MEPEeXiAHUM IPOLECOM 13 OJHOIO PIBHOBAXKHOIO CTaHy B
iHmuMi. Hamu 3anpornoHoBaHa HEpPIBHOBaXXHA MOJENb IIHOYTBOPEHHA 3
JIEKUIbKOMa BUJAMH CHEKYISTUBHHUX CTpaTerii. Y mnpornoHOBaHI MOAENl € Tpu
TUIH YYaCHUKIB PUHKY: (hipMu (€KCIIOPTEpH 1 IMIOPTEPH), CHEKYISTHTH 1 MapKeT
Melikepbl KoMmm'toTepHe MozentoBaHHS MOJENl J03BOJIMIO BU3HAYUTH 3HAYEHHS
OCHOBHHUX NapaMeTpiB MOJIE1 3 MOPIBHAHHA 3 HAIBHUMU €MITIPUYHUMU JaHUMHU.

Marvioposa A.H., Muyau FO.H., Yxpauna, Anma
KOMIIBIOTEPHOE MOJEJINPOBAHHUE BAJIFOTHOI'O PBIHKA

B nokname NpoBEACHO KOMIIBIOTEPHOE MOJEIUPOBAHHUE BAIIOTHOIO PBIHKA.
OCHOBHOE BHHMMAaHHE YACIACTCS IEPEXOJHBIM  IMPOLECCOM U3  OJHOIO
PaBHOBECHOTO COCTOsHMs B Apyroe. Hamu mpemyokeHa HepaBHOBECHAs MOJEIb
LEHOOOpa30BaHUsl C HECKOJIbKMMHU BHAAMHU CHEKYJISTHUBHBIX cTpaTeruil. B
npeajaraéMol MoJenu UMeeTcs TpU TUMAa YYAaCTHUKOB pbIHKA:  (QUpMBI
(3KCTIOpPTEpBl M MMITOPTEPHI), CHEKYJISHTBI U MapKeT Meiikepbl. KommbproTepHoe
MOJEIIMPOBAHUE MOJIEIIHU TIO3BOJIWIIO ONPENEIUTh 3HAYCHUSI OCHOBHBIX IIAPAMETPOB
MOJIEIH U3 CPABHEHUS C UMEIOIIUMUCS SMIIMPUYECKUMU JaHHBIMH.

Mayorova A.N., Micay U.N., Ukraine, Yalta
COMPUTER DESIGN OF CURRENCY MARKET

The computer design of currency market is conducted in and lecture. Basic
attention is spared and transient from one equilibrium of state in other. We are
offer the non-equilibrium model of pricing with and few kinds of speculative
strategies. There are three types of market participants in the offered model: firms
(exporters and importers), speculators and market of maiker. The computer design
of model allowed defining the values of basic parameters of model from
comparing to present empiric information.
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