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TPAHCO®OPMAILUA PECYPCOB B ITPOAYKThI:
MOJIEJIA HIOKOB U UX 9BOJIKOLINU (na npumepe nnaexkca PTC)

C mno3unuii CUCTEMHOr0 TOJAXOJAa W CHUCTEMHOTO MOJECIUPOBAHUS
(OHIOBBIN PBIHOK MPEJICTABISET COOOM CHCTEMY CIOXXHBIX, JTUHAMUYECKHX,
HEJIMHEHHBIX W CTOXACTHYECKUX OOBEKTOB, TMPEABSBISIIONINX BBICOKHE
TpeOOBaHMsI K MHCTPYMEHTapuio ee wuccienoBanus. B pabore nokazana
CYILIECTBOBAHMSI PBIHOYHOTO PABHOBECHS BCEX MOBEACHUYECKUX XapaKTEPUCTHUK
KaK JIOMAITHUX XO3SHCTB, HHBECTOPOB TaK U (pupM, GUHAHCOBBIX TOCPETHUKOB
npu TpaHchopmanuu CBOOOJHBIX pPECYypcoB B (DMHAHCOBBIE MPOAYKTHI Ha
pUMepe CTAaTUCTUYECKNX JaHHbIX HHIekca PTC ¢ moMomipio peanu3anuu
nudepeHnnanbHON pa3HOCTHON MOJIENIM IIIOKOB M X YBOJIIOIUH.

KuiroueBrble ciioBa: quHaMuyeckas MOJENb JOMAITHUX XO3SMCTB U (QUpM,
TpaHchopMalys pecypcoB B poayKThl, uHaekc PTC
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TRANSFORMATION OF RESOURCES INTO PRODUCTS:
MODEL SHOCKS AND THEIR EVOLUTION (for example, RTSI)

The system approach and system modeling the stock market is a system of
complex, dynamic, nonlinear and stochastic objects that demanding much of her
research toolkit. We prove the existence of market equilibrium all behaviors as
households, investors and firms, financial companies in the transformation of
free resources in financial products on the example of the RTS index statistics
by implementing differential scheme model shocks and their evolution.
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