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CyuacHa TpaHcdopMmalliss JIOTICTUYHUX JIAHITIOTIB YKpaiHU TiJ BIUIUBOM
BOEHHMX PU3HMKIB MOTpeOye HOBHX TIAXOMAIB JIO YIPABIIHHA B3aEMOJIEIO
3aJII3HUYHOTO Ta BOJAHOTO TPAHCHOPTY. BHCOKa HEBHM3HAYEHICTh Yacy JIOCTABKU
Ta 3arpo3a EKCTpEeMalbHUX 3aTPUMOK TMPHU3BOMASITH JI0 3HAYHUX BUTPAT Ha
JIEMEpPEe/K Cy/JIeH Ta TMPOCTiIM BaroHiB. AKTyaJbHHM 3aBJaHHAM € PO3poOKa
THCTPYMEHTApIIO AJi1 BUOOPY ONTUMAIBHOTO PEXKHUMY JOCTaBKH (HOPMAalTbHOTO
ab0 ekcrpec) B yMOBaX CTOXaCTHYHOCTI JIOTICTUYHUX MPOIIECIB.

Meroro pobotu € po3poOdka Ta JOCHIKEHHS CTOXAaCTUYHOI MOJeNI
3aJII3HUYHO-BOJTHUX BHUPOOHUYO-TPAHCIIOPTHUX JIoricTHYHUX JaHIorie (BTJLI)
JUTSL OOTPYHTYBAHHS TEXHOJIOTIYHUX PIIIIEHh B YMOBaX HEBU3HAUEHOCTI.

B ocHoBy pobotn mokiageHo Meton Monte-Kapmo mms MopaemtoBaHHS
BUITAJIKOBOI KIJTbKOCTI BaroHiB BiJl BAPOOHUKIB Ta CTOXaCTUYHOTO Yacy JOCTABKHU.
Jlnsg BpaxyBaHHS BOEHHUX PHU3HMKIB Ta acUMETpii 3aTPUMOK 3alpONOHOBAHO
BUKOPUCTAHHS JIOTHOPMAJIBHOTO po3noauty ado posnoauty Beitbymmna. Moaenb
OILIIHIOE cyMapHl BUTpaTh CUCTeMH (Ciypq7), IO BKIIOYAIOTh TPAHCIOPTHI

Taprudu, BUTPATU HA OUIKYBaHHS BaroHiB, poOOTY IMMOPTOBUX KPaHIB Ta JIEMEPEIK
CYJCH.

[IpoBemeni CUMYyIALINHI EKCHEPUMEHTH JO3BOJWIM BHUSBUTH KPUTHYHI
3aKOHOMIpHOCTI pyHkIionyBanHs BTJLI:
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— YYTIUBICTh 10 1HPPACTPYKTYPH: BCTAHOBIEHO, IO ONTHMAJIbHUN pPEKUM
JIOCTaBKH € pe3yJbTaTOM KOMIIPOMICY MDK (DIHAHCOBUM PHU3UKOM (BapTICTIO
JEMEpEIKy) Ta TMOTYXHICTIO TOpTy (KUIBKICTIO KpaHiB). Ekcmpec-pexum
JIOMIHY€ 32 HU3bKO1 MMOTYKHOCTI IHPPACTPYKTYypH Ta BUCOKUX PU3HKIB;

- cTabimizallis puU3MKIB: aHaJi3 MOKa3aB, 110 NMPU 3POCTaHHI HECTaO1IBHOCTI
4acy JI0CTaBKU KOE(IIIE€HT Bapiallii BUTPAT JJIsl HOPMAJIBHOTO PEXUMY 3POCTAE 3
8,2% mo 26,5%, Toal K EKCIPEC-PeKUM AEMOHCTpYE CTabimbHICTE (10 9,5%),
BUKOHYIOUH POJIb (PIHAHCOBOrO CTabI13aTOPA;

- 3MilIaHl CTpaTerii: BU3HAYCHO, IO TPH IMOMIPHUX PU3HKAX ONTUMAJIHLHOIO
€ cTpaTerisi 3 BUKOPUCTAHHIM 25% eKcrpec-I0CTaBKU. Y CIEHApisiX BHUCOKOTO
pU3UKy (BOEHHI YMOBH) YaCTKy €KCIPEC-JOCTaBKU JOLLUIBHO 30UIbIIYBATH O
50—75% nuist MiHIMI3aI111 KPUTUYHOTO JIEMEPEIKY;

- EKOHOMIYHI TOPOTH: BUSBIEHO, M0 KPUTUYHHHN MOPIT MOAOPOKYAHHS
excrpec-Tapudy OOEpHEHO NPOMOPIINHUN TNOoTyx)HOCTI mopTy. [lpm cnadkiit
1H(GPaACTPYKTYp1 JOTICTH TOTOBI MIaTuTU Tmpemio a0 80% 3a MIBUIKICTH, 1100
YHUKHYTH HECTAO1IbHUX BUTPAT HA MIPOCTIH CyJIEH.

Po3pobnena croxacTuuHa MOJienb  JO03BOJISIE  aNanTyBaTH  CTpaTerii
MEepPeBe3eHb 0 EKCTpeMalIbHUX YMOB. lIpakThyHa 3HAYYIIICTH TOJATAE Y
CTBOPEHHI CHCTEMH MiJTPUMKHA TPUUHATTS PIIICHH ISl ONMEPATUBHUX JIOTICTIB,
0 J03BOJISIE JUHAMIYHO OanaHCyBaTH MIXK BapTICTIO Tapudy Ta pU3MKAMU
MPOCTOIO0, 3a0€3MeUYI0UN CTIUKICTh JOTICTUIHUX JIAHITIOTIB.
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3aMi3HUYHNN  TpaHCTOPT YKpaiHW BIOITpae CTpaTEriuHy poJb Y
3a0e3MeyeHH]l BHYTPIMIHIX 1 MIXHAPOJHUX JIOTICTUYHMX JIAHIIOTIB, BUKOHYIOUU
nonax 80% 3arampHOro OOCSTY BaHTaXHUX IepeBe3eHb Kpainu. IIpote
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