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VII. BizomocrTi npo IiP
Ha3sBa po6oTH yKpaiHCBHKOIO:

Po3BuTtok 1udpoBux PpiHaHCOBUX TEXHOJIOTIN B yMOBax Jif>KATasizallii eKOHOMIUHUX [TPOLIECiB

Ha3sBa po6oTH aHIJIilICbKOIO:

Digital financial technologies development in terms of economic processes digitization

PedepaT ykpaiHCbKOIO:

Y mocigKeHHi po3IJsIHyTO aKTyaabHy NPO06JeMy HiIBUILEHHS €(pEeKTUBHOCTI YIIPaBJIiHHS iHBECTULIMHUMU
nopT@ensIMU B yMOBAX BUCOKOI BOJIATUJIBHOCTI (PiHAHCOBUX PUHKIB Ta HU(PPOBOi TpaHCcPopmMallii EKOHOMIKU.
Oco611By yBary MpujijieHo BILOCKOHaJIEHHIO METOI0JIOTIYHOTO Migxoay 1o GOpMyBaHHS iHBECTULITHUX CTpaTerii
i3 ypaxyBaHHSIM Cy4aCHUX BUKJIMKIB, TaKUX SIK HECTAOLIbHICTb PUHKIB, TOBEiHKOBI (PaKTOPH, LM(PPOBi3allisi aKTUBIB
Ta 3pOCTaHHS PoJi AeleHTpanizoBaHux gpinancoBux TexHosorii (DeFi).MeTolo mocinxkeHHs € po3podka
METOJMYHUX N0JIOKEHD Ta IPAKTUYHUX PEKOMEHALi MO0 PO3BUTKY UM(PPOBUX (PiHAHCOBUX TEXHOJIOTIH B
yMOBax JiIpKuTaizalii eKoHOMiYHUX npoleciB. O6’eKTOM JOCHiIKEHHS BUCTYIA€ iHBECTULIIIHA AisSJIbHICTD Y
1(pPOBOMY CEPELOBULL], a IPEIMETOM - METOAU [IPOTHO3YBAHHS, OLiHIOBAHHS Ta YIIPABJIiHHS iHBECTULITHNMU
nopTensIMU 3 ypaXyBaHHSIM PU3MKIB i HECTA6iNIbHOCTIL.Y MpoLeci AOCiIKEHHS 3aCTOCOBAHO METOIU
€KOHOMeTpUyHoro mogesioanHs (ARIMA, GARCH, LASSO, LSTM), aHanisy 4acoBux psiiB, 6araTopakTOpHOTo
aHa’i3y, a TaKOXX IHCTPYMEHTH IJIMOOKOT0 HaBYAHHSI Ta MiIKPIIJIIOBAJIbHOTO HAaBYAHHS 17151 AMHAMIYHOTO
6asaHcyBaHHS OPTQeIiB. 3apONOHOBAHO iHTErpaIbHUI KPUTEPill OLiHKY €(EeKTUBHOCTI MOPT(es, 110 BPaXOBye
(inaHCOBI, comianbHi Ta TEXHOJIOTIYHI MapamMeTpu, 30KpeMa JiJis OI[iHIOBAaHHS iHBeCTULiiHOI mpuBabauBocTi DeFi-
nporokoJiB.IIpakT4Ha 3HaUyLIiCTh POGOTU MOJISITAE Y MOXJINBOCTI 3aCTOCYBaHHS PO3POOJIEHUX MOZeseN 1J1s
MigBUIIEHHS CTiKOCTi iHBECTULIIMHUX CTpaTeril, 3HU)KEHHS PU3UKIB Ta 3a6€3MeuyeHHs aJallTUBHOCTI 10 PUHKOBUX
3MiH. Pe3ysbTaTi MOXKYTb OYTH BUKOPUCTAaHI SIK Y TPAAULIiHNAX (PiHAHCOBUX YCTAHOBAX, TaK i B iIHHOBALIIHUX
1ppoBUX eKOCUCTeMAaX, 30Kpema y cepi HadpTorazoBULOOYTKY, e Ludposi GiHaHCOBI pillleHHs CIIPUSIOTH
epeKTUBHOMY (piHaHCYBaHHIO TEXHOJIOTIN OTPUMAaHHS Ta CIIA/IIOBAHHS KOMIIO3ULIIMHUX [AJIUB 3 BiIXOiB

HapTOBUAOOYBHOI Ta HAPTONEPEPOOHOI TPOMUCIIOBOCTI.

Pedepar aHIJIiHCBKOIO:

The study addresses the pressing issue of improving investment portfolio management in the context of high
financial market volatility and ongoing digital transformation of the economy. Special attention is given to refining
the methodological approach to investment strategy formation, considering contemporary challenges such as
market instability, behavioural factors, asset digitalization, and the growing role of decentralized financial
technologies (DeFi). The aim of the research is to develop methodological principles and practical
recommendations for the advancement of digital financial technologies under conditions of economic
digitalization. The object of the study is investment activity in the digital environment, while the subject is the
methods of forecasting, evaluating, and managing investment portfolios with consideration of risk and uncertainty.
The research applies econometric modelling techniques (ARIMA, GARCH, LASSO, LSTM), time series analysis,
multifactor analysis, as well as tools from deep learning and reinforcement learning for dynamic portfolio
rebalancing. An integrated criterion for portfolio performance evaluation is proposed, which incorporates
financial, social, and technological parameters -particularly relevant for assessing the investment attractiveness of
DeFi protocols. The practical significance of the study lies in the applicability of the developed models to improve
the resilience of investment strategies, mitigate risks, and ensure adaptability to market dynamics. The results can
be used by both traditional financial institutions and innovative digital ecosystems, particularly in the oil and gas
extraction sector, where digital financial solutions enable efficient funding of technologies for the production and
combustion of composite fuels derived from oil and gas industry waste.

Inpexc YIK: 614.2:338.26, 336.76:338.2, 336.77.067.22; 339.72
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