BIATI'YK
O(]iLIHHOro OMOHEHTa Ha NUcepTaliiiHy poOoTy

Kanuenana ['eopris OneroBuya
Ha TeMy «AZNanTUBHE yNPaBJiHHS IMIYJIbCHUMHU MPOLECAMHU 3 PI3HOTEMITIOBOIO
JAUCKPETH3aLI€I0 B KOTHITUBHUX KapTax 3aCTOCYBaHHS KPUIITOBATIOTH,
NpeJCTaBleHy Ha 3400yTTs CTyNneHs AoKTopa ¢inocodii

B rajiysi 3HaHb 12 Indopmaniiini Texnomnorii
3a cnetianbHicTiO 124 CucTeMHMM aHami3

AKTyanbHICTb TeMH AHcepTalii. AKTyalbHICTb TEMU JOC/IDKEHHS
3yMOBJIEHA CTPIMKHUM 3POCTAHHSM POJIi KPUNTOBAJIOT Y II00abHIkN (iHaHCOBIH
cHcTeMI Ta HeOOXIIHICTIO pO3pOOKH eheKTUBHUX MeXaHi3MiB YIpaBIiHHS IXHBOIO
BOJIATUJIBHICTIO. Y 3B’5I3KY 3 BIJICYTHICTIO LIEHTPAJIi30BAHOI0O PEryJIFOBaHHs, BUCOKA
Yy TJIMBICTb KypCY KPUIITOBAIIOT 0 COLIaIbHO-eKOHOMIYHHUX, MOJITHYHHUX Ta
CNEKYJIATUBHUX (AKTOPIB YCKJIAHIOE MPOrHO3YBaHHS IXHBOT JIMHAMIKH Ta CTBOPIOE
CYTTEBI PU3UKH [UTsl IHBECTOPIB 1 (PiHAHCOBUX YCTAHOB.

TpanuuiiiHi eKOHOMETPUYHI METOIM BUSIBJISIIOTHCSI HEOCTATHRO €(eKTHBHUMH
B yMOBax BIJCYTHOCTI BHYTpIIIHBOI BapTOCTI KpPHUIITOBAIIOT Ta IX BHCOKOI
wBKHAKO3MIHHOCTI. Lle oOymoBitoe moTpedy y BIPOBAmKEHHI HOBHUX IiAXOMIB,
3JaTHUX aJanTyBaTHUCs 1O 3MIH 30BHILIHBOTO CepeJoBHILA Ta 3a0e3MeuruTH Oiiblil
TOYHE BIAOOpaK€HHS BHYTPILLHIX (aKTOpiB pUKHY. Y UBOMY KOHTEKCTI 0COBIMBO
aKTyaJlbHUM € BHUKOPUCTaHHS KOTHITMBHUX KapT i ¢opMaiizauil CKagHux
B3a€MO3B’I3KIB MIJK KJIFOUOBUMH (DaKTOpPaMHu, 1110 BIUIMBAIOTh HA KYPC KPUIITOBAJIIOT,
a TaKO BIPOBAJKEHHS IMITYJILCHUX MPOLIECIB 3 Pi3HOTEMITOBOIO JIMCKPETHU3ALICIO SIK
IHCTPYMEHTY aJanTUBHOIO yIPABIiHHSI.

3anponoHOBaHUN y AMcepTauil MiaXig NO3BOJISiE He JMlIe rIubIie 3po3yMiTH
MEXaHI3MH BIUIMBY OKPEMHX | CUCTEMHHUX YMHHHKIB Ha KPUIITOPUHOK, a i CTBOPUTH
epexkTUBHI 3acobu Horo crabinizauii. MopeatoBaHHs Ta YIpPaBIiHHA JMHAMIKONO
KPUIITOBAJIIOT 13 BUKOPHUCTAHHSIM KOTHITHBHHX KapT 3a0e3redyye ajanTHBHE
pearyBaHHs Ha 3MIHHI PUHKOBI YMOBH, NMPHUIYLIEHHs 30ypeHb Ta 3HUXKEHHS PU3HKIB
Npyd BHUKOPUCTAHHI KpUNTOBamioT. lle Mae BaMBe NpaKTU4YHE 3HAYEHHS IS
GopMyBaHHA HaIHUX TOProBHUX CTpaTeriil, MilBHIIEHHS MOBIpH 10 UHUPPOBUX
akTUBIB, 3abe3neuyeHHs CTaOINbHOCTI pPUHKY Ta IHTerpauil KpUNTOBAIIOT Y
TpaAuLiiiHI (hiHAHCOBI CUCTEMH.

Ouinka 0oOrpyHTOBaHOCTI HAYKOBHX  pe3yJbTaTiB  Auceprauii, ix
JAOCTOBIPHOCTI Ta HOBH3HM. HaykoBa HOBM3Ha pe3yJbTaTiB AMCEPTALiHHOrO
AOCJIKEHHS MOJISiTa€ B HACTYITHOMY:

- BIleplIe pPO3pO0JIEHO KOTHITHBHI KapTH BUKOPUCTAHHS KPUOTOBAIIOT Ha
(biHaHCOBUX PUHKaX;



- BIEpWE po3poOieHO Mojeni IMMyJAbCHUX NPOLECiB  KOFHITMBHUX KapT
BHKOPDHCTaHHs KPUNTOBAIIOT Ha (DIHAHCOBUX PHHKAX 3 Pi3HOTEMIIOBOIO
AUCKPETH3ALI€I0 B CTOXaCTHYHOMY CepeNOBHIL;

- PO3poOJIeHO  cucTeMy INpuAylueHHS 30ypeHb B IMIYJIBCHUX ~ [poliecax
KOTHITUBHOI ~ KapTW  BHKOPUCTAHHS  KPUITOBANIOT 3 Pi3HOTEMITOBOIO
JCKPETH3ALIEI0 HA OCHOBI METOY iHBAapiaHTHUX eJIiNCoiNiB;

- po3pobsieHO cHuCTeMy KOOpAMHALLT OKpeMuX koopauHar BepwnH KK npu
cTablizauii iMITyJIbCHUX MPOLECiB 3 Pi3HOTEMIIOBOKO JUCKpETU3aLIEIO;

- BHKOHaHO MOAM(}IKaUil0 PeKypeHTHOr0 METONy HaliMEeHIMX KBaJpaTiB s
AMHAaMIYHOT ineHTH(ikauil BaroBux koediwieHTis Matpuui cymixnocti KK 3
PI3HOTEMITOBOIO JIUCKPETH3ALIEL.

Yci HaykoBi pesynbratu Gyau ony6iikoBaHi B HayKOBHMX JKypHaslaX pi3HOro
PIBHS 3 BIAMOBIAHMM pELEH3yBaHHSM, 11O MIATBEPIKYE JTOCTOBIPHICTH MPOBEIEHUX
Aocnijkenb. TakoX HayKOBi JOCHiIKEHHS Oy BHKOHaHi 37106yBavyeM Ha kadespi
MaTEeMaTUYHUX METOAIB cucTeMHoro aHanizy KIII im. Irops Cikopcbkoro B pamkax
HJIP:

- «Po3spobka i nociipkeHHs cucTeM KepyBaHHS B MOJENAX IMITYJIbCHUX TIPOLIECIB
3 pI3HOTEMNOBOI  [MCKPETH3aLi€l0 B  KOrHITHUBHIIA KapTl  3aCTOCYBaHHs
KPUITOBAIOTH Ha (IHAHCOBUX PUHKAX», HOMED AEPKABHOL peectp 0123U103699 (3

01.07.2023 p. no 31.12.2023 p.) [Kauuenan I'. O., Minsscokuii 1O. JI., Pomanenko B.
1.
- «3aCTOCYyBaHHS MaTeMaTHYHHX METOMIB B  JOCILUKEHHI IHTerpaabHUX
XapaKTEPUCTHK CKIAIHKUX cucTem», peectp. Ne 0123U101066 (3 13.02.2023 p. 1o
31.12.2025 p.) [[Toxkonsin I'. b., Yanosckkuii FO. A.l.

Omxe, B auceprauiiiniii po6oTi mnocrasneHe HayKOBE 3aBJIaHHsS BHKOHAHO
MOBHICTIO, 3100yBay MOBHOKO MipOI0 OBOJIOIIB METOI0IOTIEI0 HayKOBO1 JISJTIBHOCTI.

Ouinka 3micty amceprauii, i 3aBepwenicTs Ta AOTPUMAHHA NPHHUMITIB
akajemMiunoi goGpouecHocTi. 3a CBOIM 3MicTOM Auceprauiina podora 3106yBaua
Kannenana I'.O. nosHicTio Bianosigae Cranpapty BHIIOT OCBITH 3i criewianbHOCTI
124 Cucremuuii aHanmi3 Ta HanpsMKaM KOCHi/KeHb BLIMOBIAHO JI0  OCBITHBOT
nporpamu CucteMHuMi aHanis.

Juceprauifina poGorta € 3aBeplueHoro HayKOBOIO Mpalerd |1 CBLAYUTH Npo
HasBHICTb OCOOMCTOTO BHeCKy 3106yBaua y HayKOBUH HanpsM iH(opmaniiiHux
TE€XHOJIOTIH.

Posrisinysuim 3BiT noxi6HocTi 3a pesynsratamu MePEeBIPKU  AucepTaLiifHol
poOOTH Ha TEKCTOBI CHiBMAajiHHA, MOYXHA 3pOOMTH BHCHOBOK, IO AMCepTaLiiiHa
pobora Kanuenana Ieopris Oserosuua e pe3yJbTaTOM CaMOCTIHHUX JOCIiIKEHb
3100yBaya i He MiCTUTb €JIeMEHTIB danbeudikauii, komninsuii, hbabpukauii, riariaty
Ta 3anosuyeHb. BukopucTani igel, pesynbTaTH i TekCTM iHILIMX aBTOpIB MaroTh
HaJleXKHi IOCKJIaHHs Ha BIAMNOBIAHe JKepero.



MoBa Ta cTHibL BHKJaeHHs pe3y.ibTaTiB. Huceprauiiina po6ora Hanucana
YKPalHCbKOIO MOBOIO.
Huceprauis cknagaerbes 3 Berymy, YOTHPBLOX PO3MiJiB, BUCHOBKIB, CHHCKY

JITEpaTypH Ta JAOAATKIB. 3araibHuii obcsr auceprauii 143 cropinku. [Jluceprauiiina
pobOTa BUPI3HAETHCS JIOMUHOIO CTPYKTYPOIO, iTKOIO MOC/0BHICTIO BUKJIaJIeHHs Ta
HaJIeHUM PIBHEM HAYKOBOTO CTHIIIO. 3MICT pO3aiNiB BiAMOBizae 3asBieHIM LJISAM i
3aJa4aM JIOCJIIIKeHHs!, 3a0e3neuyoun nociiioBHe PO3KPUTTS TEOPETUYHUX OCHOB,
METOZOJIOTI], MPaKTHYHUX pPEe3YJNbTATIB Ta BUCHOBKIB. ABTOp JIE€MOHCTpy€e BMiHHS
Y3aranbHIOBaTH =~ CKJIQAHI MOHATTS, (OPMYNIOBATH KIIOYOBI  [OJIOKEHHS T4
OOIPYHTOBYBaTH BUOIp METO/IB NOCiIKSHHS.

Y BCTyni 0OrpyHTOBAaHO aKTyalbHICTh TeMH auceprauii, chOpMyIbOBaHO MeTy
Ta 3aBAHHS JOC/IDKEHHS, BU3HAYEHO 06 €KT | Mpeamer, OXapaKTepPU30BaHO METOM,
HAayKOBY HOBU3HY Ta MPaKTHYHE 3HAYEHHS ONCPIKAHUX PE3yJIbTaTIB.

Y - mepwomy posaini  npoBegeHo rnMGOKME  aHAi3 CYy4YaCHOro CTaHy
KPHITOBAIIOTHOTO  PUHKY, BMBYEHO OCHOBHI TEXHOJOr, 30Kpema GioKuYeiiH,
MEeXaHi3MM MallHHHIY, acreKTH Ge3snexy, npobsemu  MaciuTaboBaHOCTI  Ta
BOJATMJILHOCTI  Kypcy — KPHNTOBANOT.  Po3risHyTo TpaauUidHI  MeTOaM
MPOTHO3YBAHHS H YNPaBIIHHS y CKIAJHUX CHCTEMAX Ta OGIPYHTOBAHO JIOLLIBHICTE
3aCTOCYBaHHS KOTHITHBHUX KapT 3 IMITY/IbCHUMH MPOLIECAMH.

Y npyromy po3nuini po3poGieHo KOrHiTHBHI KapTH Ul aHaji3y BUKOPUCTaHHS
KpHUITOBATIOTH Ta NpoueciB MalHUHTY. [IpencraBieHo moneni 3 PI3HOTEMIIOBOIO
JMCKPETU3ALIEIO ISl BUALNEHHS IWIBMAKOMIIOYAX | MOBLIbHOMIIOUHX MiICHCTEM.
3anporoHoBaHO METOAY MPUIYLIEHHS BHYTPILUHIX i 30BHILIHIX 36ypeHb y cHcTeMax
3 YpaxyBaHHSIM CTOXAaCTHYHOIO XapaKTepy KPUIITOPUHKY.

Y Tpetbomy posaini npexncrasieHo KOOPAMHYBaJbHY CUCTEMY KepyBaHHS
apamMeTpaMH KOTHITUBHOI KapTH 3 ypaxyBaHHSIM 3MiHHU PHUHKOBUX yMOB. [leTasibHO
ONUCAHO  ANFOPUTMH  ifeHTHiKaUil MaTpuub CyMiKHOCTI, IO JO3BOJSIOTH
ANAITyBAaTH MOJNE/b 10 peanbHOro cepesoBuiua. Beemeno momudikauiio METOy
HaHMEHILMX KBAJPATIB U1 KOPEKTHOT inenTudikauii sx y LWBUAKO3MIHHOMY, TaK | B
MOBUILHO3MIHHOMY MacllTabax.

Y deTBeproMy poszini  BUKIageHO pe3ysibTaTh  eKCHepUMEHTANbHOIrO
MozemoBaHHA. Haeneno nepeBipky edexTiBHOCT 3alpPONOHOBAHUX METO/IiB
ctabinmizauii Ta anroput™is inentndikauii, NPOAEMOHCTPOBAHO 3AaTHICTh CUCTEMH
M0 ajanrauii B yMOBaxX 3MiH PUHKOBOI KOH’ IOHKTYpH. EKcriepuMeHTH minTsepaunu
Npale3NaTHICTh PO3pOGIEeHUX MiAXOMiB y 3anauax YNPaBIliHHS Ta MPOrHO3YBaHHsS
KPUIITOBAIIOTHOTO KYpCYy.

Y BHCHOBKax CHCTEMaTM30BaHO pe3yNbTaTH AMCEPTALIHHOrO  JIOCHIKEHHS,
MJACYMOBAHO HAyKOBi 3106yTKH, MiATBEP/KEHO e(eKTHBHICTD 3alpONOHOBAHMX



MOJIeJIEl Ta OKpEeCIEHO MOXKJIUBI HanpsAMKHU  JUISL  TIOAANbIUMX  JOCTIDKEHD |
MPaKTUYHOTO BIIPOBAKEHHSI Pe3yIbTaTiB.

Hucepraniitna po6ora odopmiteHa BiAMoBinHO 10 BUMOT Hakazy MOH VYkpaiuu
Bill 12 civnst 2017 p. Ne 40 «ITpo 3atBepkeHHs BUMOT 110 0hopmITeHHS JUcepTauii.

Onpumoanenns pesyabraris AucepTauiiiHoi podorn. Haykosi pesyisraTu
auceprauii BUCBiTIeHI y 10 HaykoBHX nybuikauisx 3100yBaua, cepes skux: 2 CTaTTi
Y HayKOBHX BHAAHHSX, BKIIIOYEHUX Ha JaTy OmyOiKyBaHHS 10 Nepesliky HayKoBUX
(axoBux BumaHb VYkpaiu; 3  crarti Y TEpIOAMYHUX HAYKOBUX BHIAHHSIX,
MPOIHAEKCOBaHKX y 6a3ax naHnx Web of Science Core Collection Ta/a6o Scopus.

Takox pesynbratu muceprauii Gymu anpoboBaHi Ha 4 HAayKOBMX (axOBHX
KOH(epeHLisX.

OuiHka HaykoBoro piBHsa myGuikawiit 3aCBiAYy€e X BiANOBiAHICTH TemaTHI
AWCepTAaLll, a TaKOX aKTyalbHICTb, HOBHM3HY Ta NpPaKTHYHY WUiHHICTH OTPUMAaHHX
pesynbratis. Ilpexncrasneni mnpaui ACMOHCTPYIOTb  3AaTHICTb 3100yBaua 0
(OpMYIIOBAHHS Ta PO3B’SI3aHHS CKIAAHUX HayKOBHX 3a/la4, 3aCTOCYBaHHsI CYy4acHHUX
MaTeMaTHYHUX TMIAXOAIB 1 KOPEKTHOrO OOIpYHTYBaHHs pe3sysibTatis. Bapra
3a3HAYUTH 1O OiNbLIICTL MaTepianiB BUKIIaAeHa B myOniKalisxX 1o iHAeKCYIOThCS B
HayKOMUTpI4HiH 6a3i Scopus i npoitruwmm CYBOpE peLieH3yBaHHs.

3100yBau OTPUMYBaBCA MPHHUMIIB aKageMidHOl A0OpOYeCcHOCTI Ha Beix
eTarnax MiArOTOBKH Ta ONpPHIIIOAHEHHS pe3ynbTaTiB. Y poGOTi BiACYTHE muariaTHe
3aI03UYCHHS, BCl JUKepena, Ha sKi 31iHCHIOETbCs MOCHJIaHHS, KOPEKTHO 0(OpMJIEHi.
Y cniBaBTOPCHKUX My6IIiKaLisxX UiTKO BH3HAYEHO 0COOMCTHI BHeCOK 3100yBaua,
SOKpeMa B 4aCTMHI  po3poOKM  Mogeneil, NpPOBENEHHS  OGYMCIIOBANLHUX
€KCIePUMEHTIB Ta aHaJli3y pe3yJIbTaTiB.

TakuM 4MHOM, HAayKOBI pe3ynbTaTh onucaHi B AvcepTauiiHiii po6oTi MOBHICTIO
BUCBITJIEH] y HAYKOBUX MyGutiKanisx 3100yBaya.

Hepnoaiku Ta 3ayBasenus no AUcepTauiHoi poboTu.

1 3 wmarepianiB auceprauii He 3pO3YMINIO, 4OMY pIBHSIEThCA Tepios

auckperusauii To mnpu CKCIICPUMEHTANIBHOMY  JIOCHIJDKEHH]  LLIBUKO NI F0YOT

MiACUCTEMH IMITYJIBCHOTO npouecy KK ta nepiox muckperusauii a1s nosijgsHo

A110YOT MiJCUCTEMH.

2. Ilpu  3actocyBanni pekypenTHOTrO METONly HaWMEHIUMX KBaapaTiB

(PMHK) nnst ouiHioBaHHS Barosux KoediuieHTiB Matpuui cymikuocti KK

HeOOXIZHO BHUMIprOBaTH BCi KoopanHati BepwnH KK. Hesposymino sk

3acTocoByBaTn anroput™ PMHK, sikio nesni koopaunaru BEPLIKH, HAIIPHUKIIa]

PiBeHb NOBIpH 110 BHKOpPHCTAHHS KPUNTOBAIIOTH HEMOXJIMBO BUMIpIOBATH B

peanbHOMY MacluTali yacy.



3 He Haseneno posmipu «xoB3Horo sixuay IIPH  EKCIIePUMEHTAILHOMY

JOCIIKEHH] [IPOLIECY OLIHIOBAHHS BAOBHX KOeMILIEHTIB MaTPULi CyMikHOCT]

KK 3 3acrocyBanusim MoaupikoBaHoro PMHK.

BBaxaro, wo Buciosneni 3ayBaXXEHHS HE € BU3HAYaJbHUMU | He 3MEHLIYIOTh
3arajlbHy HayKOBY HOBH3HY Ta NPakTH4HY 3HAYHMICTH pe3yJbTaTiB Ta He BMJIMBAIOTH
Ha NO3UTHBHY OLIHKY nHcepTauiiinoi poboTy.

BuchoBok npo AucepTauiiny po6ory.

Bsasxaro, uio auceprauiiina poborta 3106yBaya crymnens AOKTOpa Qisocopii
Kanuenana leopris Onerosuya na TeMy «AJIaNTUBHE yNpPaBIiHHS IMITYJIbCHUMU
MpOLECamMH 3 PI3HOTEMITOBOKO AUCKPETH3ALIEIO B KOTHITHBHHX KapTax 3acToCyBaHHs
KPHUNITOBAIIOTH» BUKOHAHA HA BUCOKOMY HayKOBOMY piBHi, He NMOpyIye NPUHIMTIB
aKaJleMiuHOI 106pOYeCHOCT Ta € 3aKiHYeHHM HayKOBUM NOCJIIJUKEHHSIM, CYKYITHICTh
TCOPETUYHUX Ta IPAKTUYHUX PE3YNBTATIB SIKOrO PO3B'si3y€ HayKOBe 3aBaaHHs, 1110
MAa€ iCTOTHE 3HAYeHHSs 115 rajysi 3HaHb [HpopMariiini TeXHOIOr]. Huceprauiiina
poborta 3a akTyanbHicrio, MPaKTUYHOKO LIHHICTIO Ta HAYKOBOK HOBH3HOIO TTOBHICTIO
BIAMNOBIZAE BUMOraM YHHHOIO 3aKOHONABCTBA YKpaiuu, o nepenbayen; B .6 — 9
«Ilopsnky npucymxenus CTyMeHst I0KTopa dinocodii Ta ckacyBaHHs pilLeHHS
pasoBoI crienianizoBaHOl BYEeHOT Pallv 3aKjlafy BUILOI OCBITH, HAYKOBOT yCTaAHOBH
1pO TPUCYIDKEHHS CTyneHs 1oKkTopa dinocodiin, 3aTtBep/ikeHoro [Tocranosoro
Kab6inery Minictpis Yxpaiuu Big 12 ciuus 2022 p. Ne 44,

3n06yBau Kanuenan I eopriii Onerosuy 3aCIIyrOBY€ Ha MPUCYIKEHHS CTYMEeHS
AoKTOpa (inocodii B ranysi suanp 12 Indopmauitini Texnonorii 3a creuiansicTio
124 Cucremnnii ananis.
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