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dpaxkranpHa Mozesb TpaHcopmallii GOHIOBOro pUHKY YKpaiHU: CcoLliaibHO-BiANOBifaabHe iHBECTYBaHHS [1JIs1

DocsirHeHH4 Llisieil CcTajioro po3BUTKY

Ha3sBa po60oTH aHIJIiHCBHKOIO:

Fractal model of Ukraine's stock market transformation: socially responsible investing to the Sustainable
Development Goals achievement

Pedepar yKpaiHCBKOIO:

OO6’eKTOM OCIIiZPKEHHS BUCTYIIal0Th €KOHOMIYHI BiTHOCUHH, 1110 BUHMKAIOTh MK cy6’ekTaMu (OHI0OBOIO PUHKY Y
npoleci BifinosifganbHoro inBectysanHs (BI) sk ocHOBU 17151 piHAaHCYBaHHS CTAJIOTO PO3BUTKY. MeTOI0 NOCiI>KEeHHS
€ PO3BUTOK TEOPETUKO-METONOJIOTIYHMX OCHOB Ta KOMIJIEKCHOTO MDKIUCLUIIIIHAPHOTO METOIUYHOTO
iHCTpyMEHTapilo 4O MOZEJIOBaHHS TpaeKTopii TpaHcdopmaii GoHI0BOro pUHKY MeToaMu (ppakTaabHOrO aHaJizy
Ta CTBOPEHHSI B I0T0 apXiTEKTypi HOBOI'O CErMEHTY COLlia/lbHO-BiITIOBi1aJIbHOTO iHBECTYBAHHSI, PO3POOKY 110ro
iHCTpyMEeHTapilo (IPOLYKTiB, TEXHOJIOTIH, iIHPPACTPYKTypH), HOPMATUBHOTIO, iHPOPMALiITHOTO Ta PETYJIITOPHOTO
3a6e3e4yeHHs], CIIPSIMOBAaHUX Ha MOJI0JIAHHS iHBECTULIIHOTO remny y gocsrHeHHi Llinei ctanoro po3sButky. Okpim
CTaHJAPTHUX METO/iB HAyKOBOI'O AOCJiIPKEHHS, y pOOOTI BUKOPHUCTOBYIOTHCSI METOIM KOHCOJIiIOBAHOTO,
6i6siomerpuynoro ta SWOT-ananisy, kpurepii Jlansaca, Bansaa, T'ypsina i Cesigoka, npasusa bopaa i Kongopce
ycepelHeHUH aHajli3, napaMmeTpyyHi Tectu (t-xpurepii CTbiomeHTa Ta aHasniz ANOVA), HermapaMeTpU4Hi TECTH
(Tectn ManHa-YiTHi), MogudikoBaHM MifXin KyMyJsSTHBHOI aHOMAaJIbHOI BifiIayi, perpeciiiHuii aHanis i3
(IKTUBHMMU 3MiHHUMH, MifXil TOProBOro MOZEJIOBAaHHS. Y X0i BUKOHAHHS APYroro eTaly peasizallii IpoeKkTy
anpo6OBaHO KOHLENTYaJbHi OCHOBY 3MiMICHEHHS iMITaKT-iHBECTHULIN 1151 TOCTKOHQJIIKTHOTO BiTHOBJIEHHS
€KOHOMIKM YKpaiHu, IPOBEeAEHO PaHXyBaHHS Ta IIPIOPUTU3ALLIIO [IPOEKTIB AJIS CIIPSIMYBaHHS BifllOBiIalbHOTO
iHBECTYyBaHHS B KJIiIMaTOOOXOPOHHI, eHeproepeKTUBHI IPOEKTH, IPOEKTU LIUPKYJISIPHOI EKOHOMIKH, OL[iHEHO
ePEeKTHBHICTb Ta PE3UCTEHTHICTb JI0 I[iHOBMX aHOMaJil TpaauLiiiHuX GiHaHCOBUX iHJIEKCIB Ta iHAEKCIB 3i cTanoro
PO3BUTKY SIK 6€HUMAPKIiB BifTIOBiZja/IbHOTO iHBECTYBAHHS, PO3P00JIEHO cXeMY (QYHKLIOHYBaHHS CyBEPEHHOTr0 GOHAY

IOOpOOYTY SIK Cy0'eKTa CErMEHTY COLIiaIbHO-BiNOBIAaIbHOrO iHBECTyBaHHS Ha GOHIOBOMY PUHKY YKpaiHu

Pedepar aHr1ilicbKOIO:

The object of the study is the economic relations that arise between the subjects of the stock market in the
process of responsible investment (RI) as a basis for financing sustainable development. The purpose of the
research is the development of theoretical and methodological foundations and a complex interdisciplinary
methodological toolkit for modeling the trajectory of the transformation of the stock market using fractal analysis
methods and the creation of a new segment of socially responsible investment in its architecture, the development
of its toolkit (products, technologies, infrastructure), normative, informational and regulatory provision aimed at
overcoming the investment gap in achieving the Sustainable Development Goals. In addition to standard methods
of scientific research, the work uses methods of consolidated, bibliometric, and SWOT analysis, Laplace, Wald,
Hurwitz, and Savage criteria, Bord and Condorcet rules, averaged analysis, parametric tests (Student's t-test and
ANOVA analysis), non-parametric tests (tests Mann-Whitney), modified cumulative abnormal return approach,
regression analysis with dummy variables, trading modeling approach. During the implementation of the second
stage of project implementation, the conceptual foundations of impact investments for the post-conflict recovery
of Ukraine's economy were tested, and ranking and prioritization of projects were carried out to direct responsible
investment in climate protection, energy-efficient projects, circular economy projects, the effectiveness and
resistance to price anomalies of traditional financial indices were evaluated, and indices on sustainable
development as benchmarks of responsible investment, a scheme of functioning of the sovereign welfare fund as a
subject of the socially responsible investment segment on the stock market of Ukraine was developed
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VIII. HaykoBa (HayKoBo-TexHiuHa) npoaykuist (HTII)

Haszsa HTII ykpaiHCBKOIO: Opakranbia mogiess Tpancdopmarii GOHL0BOro puHKy YKpaiHy B KOHTEKCTI

COLiaJIbHO-BiITIOBiJAJIbHOTO iHBECTYBAaHHS

Haszsa HTII anrJificbKo10: Fractal model of Ukraine's stock market transformation in the context of socially

responsible investing

HTII, sixy nepen6a4asiocsi CTBOPUTH:

IIpuunnn, yepe3s aki HTII He Gysi0 cTBOpeHO:

OTpuMaHi pe3yJIbTaTH: Haykosi rmy6sikaryii

l'asy3s 3aCcTOCYBaHHS: JlocimKeHHs i eKcliepruMeHTaIbHI po3po6Ky y cdepi CycninbHUX i r'yMaHiTapHUX HAYK
PeecTpaiifiHuii HOMep KapTKH T€XHOJIOT1i:

Omnuc HTII: IMpoekr cipsamoBaHo Ha KOMIUIEKCHE Ta MKIUCUUITTIHAPHE BUPIIIEHHS TPo6ieMu GOPMYyBaHHS
CErMeHTY BilTIOBiaJIbHOTO iHBeCTyBaHH4 (Bl) Ha GpoHIOBOMY PUHKY YKpaiHu 3ac06aMu PpaKTajabHOTO
MOJeJIIoBaHH 17151 iHaHCOBOrO 3a6e3redeHHs JOCITHEeHHS 1iiyiel cranoro po3BuTky (LICP). Bazucom njis 11p0ro
BUCTYIIa€ KOMIIJIEKC aBTOPCbKUX €KOHOMIKO-MaTeMaTUYHUX MOZesiell JOCilKeHHs BILJIMBY OOCSTIB COLiaJIbHO-
BiITIOBifaJIbHMX iHBECTULIN HA €(DEKTUBHICTB, JIIKBiAHICTb, BOJIATUJIBHICTB, KalliTasi3alilo (OHLOBOIO PUHKY,
OLIiHIOBaHHS €(EeKTUBHOCTI MOJIeJIEN COLiaIbHO-BiNIIOBiTaNbHOTO iHBECTYBaHHS, iIHBECTULiHHOI IPUBAOIMBOCTI
KOMITaHii1, rajy3e, perioHiB Ta KpaiH [ coliaabHO-BifIOBiNaJIbHOTO iHBECTYBaHHSI, BU3HAUYEHHS OOCSTiB
IHBECTULIIHUX PECYPCIB IJ15 TOL0JIaHHS iIHBECTULIIMHOTO relly y NOCATHEHHI Llisel cTasoro po3BUTKy 3
BMKOPHCTaHHSIM METOHIB (ppaKkTasbHOro aHamnizy (merog R/S, SDA, DFA-ananisy, MeTony ppakuiliHoro
iHTerpyBaHHs, HEMPOHHUX MepeX, JiHilHoro nporpamysanHs, LOGIT-, PROBIT perpeciit, VAR, ARIMA Ta ARMAX

MOJIeJII0BaHHS TOLIIO)

ComniannbHO-eKOHOMIYHA crpsimoBaHicTh HTII: Asropcska ines, cnpsamoBana Ha BUpilIEHHS
IyasliCTUYHOro 3aBAaHHs: 1) TpaHcopmalist pOHLOBOrO PUHKY YKpaiHM Ha OCHOBI iHKOpIIOpallii CEerMeHTy

BiATIOBiaJIbHOTO iHBECTYBAHHS SK JIpaliBepa MifgBUIIEeHHS HOro epeKTu
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