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3a/eXKHUM BiJL NapaMeTpa HeaIUTHBHOCTI ¢ T MMHAMIUYHOIO XapaKTepHCTH-
KO0 MYJIbTHILIIKATHBHOIO LIyMY. |
Opeprkati pe3ysbTaTi y3arajibHIOWTb icHylOui TEOpeTHUHI JaHi CHCTEM
3 aHOMaJIbHOIO TIoBeNiHKoI0 [3,4] Ta NoKa3yloTb MOXKJUBICTb KepyBaHHA M-
HAMIKOIO CHCTEMH, 1110 OTIHCYEThCA y3ara/bHeHoI0 CTATHCTHKOW. Pe3ynbTa-
T po6OTH MOXYTb 6yTH 3aCTOCOBaHi A0 OTHCY CUCTEM i3 CaMoopraHizoBa-
HOX) KPUTHUHICTIO (AMHAMIKa CHIMKHMX | MOPHCTHX cepenoBHIlL) T2 fpoLeciB 3
aHOMaJIbHOW Andysicio (BHOYX0Ba KpucTaJisallis, piHaHCOBI KPaXH).
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BUKOPUCTAHHS KOMIT'FOTEPHHUX TEXHOJIOTIX B
YIIPABJIIHHI IHBECTHLLISIMH

Koctiouenko O.B., KoBab PO., Crenenko J1.O.

Kowmn'toTepHi TexHoJiorii, NPOHHKAIOHH [paKTMuHO B yCi cepn Misib-
HOCTIi, BAKOPHCTOBYIOTbCS TIPH po3B'si3aHHi 33124 IHBECTYBAHH. |

B nauuii yac iCHyE psil [JaKeTiB NPUKJAJAHUX MPOTrpam, fIKi 3aCTOCOBY-
{OTbCA TIPH PO3B A3aHHI LAHOT0 THITY 3a/a1. '

Po3B’si3anus npobJsemM norameHns KPEMTiB, y3roKeHHs TEXHIUHHX 1a-
pameTpiB BEKCEJIbHOr0 06iry, OLiHKH 2Kl BUPILLYETbCA 32 JIOTIOMOTOI0 Ta-
6auutoro npouecopa EXCEL.

Kpenur — NO3u4Ka B rpowoBii a6o Topapuiit opmi Ha yMOBAX MO~
BEPHEHHS, 10 HAJAETbCH, IOPHAMIHOIO a60 (isnuynol0 0cO00K - KpEau-
TOPOM (KPEAHTHOIO YCTAHOBOIO), iHUIMA topuanuniii a6o disnunii 0cobi —
Mo3ndatbHHUKY. |HBECTULIHHI KPEJMTH PO3PIHAIOTLCA 33 O3HAKAMM, KJid-
cudikauis SKUX NPUBELCHA B Taba.l.

BaHKiBCbKe KPeMMTyBaHHs 3MMCHIOETHCA B dopmax TepMiHOBOrO, KOH-
TOKOPEHTHOT0, OHKOJIbHOTO, 06J1IKOBOTO, AKUENTHOTO KPeIUTiB, GaKTOPHHTY
i hopenTHHTY.

V remi “ Bekceabruli 06ie” posriafaioTbes TeXHiUHI METOJIH Y3TOLKEH -
Hs iHTEpeCiB yHaCHHKIB dbopdeiiTrrrosoi onepatlii.
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Kaacudikanifna osnaka OcHOBHI THNH KPeHUTIB
IHo3emuni, JlepxkaBuuii, MyHiunnanbHUM,
bBankiBcbkuit, KomepuiiHuii

3a TUIIOM KpeauTy

3a hopMoIo HalaHHS Tosapuuii, ®inancosuit

[uBecTuuifinui, Inoreunnss, MutHuii, Ilo-
3a MeTolo HaJlaHHsA b

NAaTKOBHH
3a TepmiHoM Aji JosroctpokoBuii, KopoTkocTpoKoBHii.

Mera npojaBusi — peaniisyBaTd TOBap i OA€pKaTH MicJjist 006JiKy BeKCenis
CyMy, PiBHY LliHi TOBapy, y3T0pKeHOI 3 MOKYMUEM.

Mera nokynus — npuadati ToBap 3 MiHiMaJbHUMH BUTPATAMH.

Meta 6aHKy — oaepxaHHs JUCKOHTHOIO NPUOYTKY Bifl 00J1iKy BEeKCeiB.

[1e nocsiraeTbes LISIXOM PETyJIlOBaHHA AEKiIbKOX MTapaMeTpiB BeKCeib-
Horo o6iry: BaprocTi ToBapy (P); KkpeauTHOI piuHOI MPOLIEHTHOI cTaBKH (i);
Pi4HOi AMCKOHTHOI cTaBKH (d); KiJIbKOCTi BUAAHHX BEKCEJIIB.

HowminanbHa cyma, siky mokyrelb BKa3ye Ha KOXKHOMy Bekceni (Vt),
CKNAJa€ETHLCA 3 ABOX YACTHUH: CYMH, 1110 3a0e3Mneyye rnoraueHHs 0CHOBHOrO
6opry (BapTicTb TOBapy) i BiACOTKIB 3a KpeAuT. BiACOTKH 32 KPeHT MOXYTb
BM3HAUYaTbCs JABOSIKO! |

a) BiICOTKM HapaxoBYIOTbCSl Ha 3aJMIIOK 3a60ProBaHoCTi, TOGTO 3 MO-
MEHTY MOrallieHHs NonepeaHbOro BeKCes,

6) BiZICOTKH HapaxoBYIOTbCsl Ha CyMy GOPTY, BKJIOUEHY Y BEKCeJlb, i3 MO-
MEHTY N0YaTKY YrO/i1 /10 MOMEHTY MOrallieHHs BeKCeJIs.

Punkosa yina akyifi BW3HAYa€TbCA Pi3HOMAHITHMMH YHHHHMKAMH —
JIOBiPOIO 10 aKLLIOHEPHOrO TOBAPHCTBA — €MiTeHTa aKLi, NPOrHO3HHMH OLLIH-
KAMH €KOHOMIYHOrO PO3BHTKY €MiTeHTa, PIBHEM PHHKOBOro NO3HYKOBOTO
BiacoTKa Ta iH. [Ipore, HARICTOTHILLUKM YHHHHKOM, 1O BIVIMBAE HA PHHKOBY
LiHY aKLUiH, NpUiHATO BBa)XKATH OUiKyBaHMI PO3MID BUNJIAT 110 AMBiAGHAAX.

OCHOBHUMH NPH OLHL{ BAPTOCTi aKLLifl € MO AMCKOHTOBAHUX AWBIACH-
iB. IX eKOHOMIUHHMI 3MICT NOJIAra€e y BU3HAYEHHI BAPTOCTI aKuUii AK CyMapHoi
CLOTOAHILLIHLOI BAPTOCTI AMBiAEHAIB a60 no-iHwoMmy, — npusederol Bap-
TOCTI NOTOKY Mali6ymuix NpuOYTKiB, L0 AAHHA akTHB 3abe3neuye HOro
BnacHuky. OTxe, 1A TOTO, 1106 BU3HAUUTH BapTiCThb aKLlil, HEOOXIAHO PO3-
PaxyBaTH CyMapHy CbOTOHIILHIO BapTiCTh AHBIACHAIB, AKi Oy1yTh BHIJIAUEHI
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no wiit. [Ipu UbOMY CTaBKa AMCKOHTY MOBMHHA Bij0GpaXkaTH NPUOYTKOBICTL
a/lbTEePHATHBHHX HanpsiMKiB BK/IaJ€HHs q)iﬂancdsux pecypcis i3 MOpiBHIO-
BaHUM CTYTIEHEM PH3HKY.

MoxuBicTh eeKTUBHOro NMPaKTHUHOTO 3aCTOCYBaHHS MojeJer auc-
KOHTOBAHNX AMBINCHB 3a/IEXHTh Bijl BUPiLIEHHST TAKHX npobaem:

— §IKAM UMHOM ITPOTHO3YyBaTH OyikyBaHi 3Ha4YeHHs MaiOyTHiX AWBIJIEH-
nis?

_ gK BU3HAUWTH CTYIiHb PU3HKY i BiMOBiAHY FlOMY aNbTepHATHBHY CTaB-
Ky pHOYTKOBOCTI?

Toyno BHMPIIMTH Li 3afaul AOCTATHBLO ckiaaHo. Moxnnsi suue Ginbul-
MeHLIl TOUHi MPOTHO3HI OLHKH, BU3HAUCHHS sikuX, 6a3yeTbesi Ha THX 260
{HLIMX MIPHIYILEHHSX | 3a1€XUTb BiJl JOCTOBIPHOCTI BUXi/IHOT iHpopmaLli.

PHASE TRANSITIONS INDUCED BY NOISE
CROSS-CORRELATIONS

Kharchenko D.O. , Knyaz’ I.A., Olemskoi A.L

A general approach to consider spatially extended stochastic systems
with correlations between additive and multiplicative noises subject to non-
linear damping is developed. Within modified cumulant expansion method,
we derive an effective Fokker-Planck equation whose stationary solu-
tions describe a character of ordered state. We find that fluctuation cross-
correlations lead to a symmetry breaking of the distribution function even
in the case of the sero-dimensional system. In general case, continuous,
discontinuous and reentrant noise induced phase transitions take place. It
~ is appeared the cross-correlations play a role of bias field which can induce
a chain of phase transitions being different in nature. Within mean field
approach, we give an intuitive explanation of the system behavior through
an effective potential of thermodynamic type. This potential is written in the
form of an expansion with coefficients defined by temperature, intensity of
spatial coupling, auto- and cross-correlation times and intensities of both
additive and multiplicative noises.



