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1. Inceprauiiina po60Ta IPUCBIYEHA PO3BUTKY TEOPETUYHMX Ta METOIUYHUX 3aCa]l PUBUK-OPi€HTOBAHOTO
ynpasiiHHS (piHaHCOBOIO 6e3nekoro nianpuemctsa (POY OBII). Y npoueci focigkeHHs! BAKOPUCTAHO KOMILIEKC
METO/IiB HAyKOBOTO ITi3HAHHS, 30KPEMa HAyKOBOT'O aHaJIi3y Ta CUHTE3y, KPUTUYHOTO aHaJli3y, CHCTEMHOTO MigX01y,
MOJI€JIIOBaHHS, EMITIPUYHOTO aHali3y Ta CTATUCTUYHUX METOIB. IHpOopMallifiHOO 623010 CTaIM CTAaTUCTUYHI JaHi
YKpalHChKUX MiANPUEMCTB, 6a3a AaHUX Scopus, 1aHi KpUIITOBAIIOTHOI 6ip>ki Binance, 3aKkoHOaBYi Ta HOpPMATUBHI
aKTH, a TAKOXK HAYKOBi My6JriKalii BiTYM3HSAHMX i 3apyOiKHUX HAyKOBLiB. PO3IJIIHYTO OCHOBHI IOHSTTS, TaKi SIK
"3arposa”, "pusuk” i "diHaHcoBa 6e3reka mignpruemMcTsa”. BusiBieHo HeJoMiky MOTOYHUX BU3HAYEHb, 30KpeMa iXHIO
3arajibHIiCTh i HEJOCTATHIO JleTasi3allilo, o YCKIANHIOE TpakTU4YHe 3acTocyBaHHs B POY OBII. Po3po6ieHo BiacHi
nediHinii 1ux TepMiHiB, sKi TouyHille Bigo6paxkaoTh cnenudiky ¢piHaHCOBUX PU3HUKIB Ta ixHiil BriauB Ha OBII.

Busnaueno cknanosi cucremu OBIT Ta MmexaHi3M ii yripaBsiHHS, 0 BKII0OYae ineHTUQIKaLliI0 pU3HKiB, OL[iHKY



iXHBOrO BIUIUBY Ta PO3POOKY CTpaTeriil pearyBaHHs1. PO3IJIsIHYTO 3Ha4eHHs (PiIHAHCOBUX JAHUX i TEXHOJIOTiN y POY
®BI1. O6rpyHTOBaHO HEOOXiNHICTD iHTerpallil TEXHOJIOTI! BeJIMKUX JAaHMX Ta LITYYHOTO iHTEJIeKTy B rpoiec POY
®BI1. BuzHaueHo nepeBaru Ta BUKJIUKY LXGPoBi3alii s MiANpreMCTB, BKJIIOYAI0UX IMTAaHHS Kibep6e3neky Ta
HEeOOXiIHICTh afjanTallii 10 MBUIKWUX TEXHOJIOTIYHUX 3MiH. 3iiICHEHO aHasi3 MeTOIUYHOTrO 3a6e3nedyeHHs POY
®FBI1. BusBneHo o6MekeHHS TpaguLiiHUX MeTOTiB iHaHCOBOTO aHai3y, TaKuX K PpiHaHCOBI KoedilieHTH Ta
sKicHi MeTony, y CyyacHOMY JUHaMiYHOMY 6i3Hec-cepenoBulli. [[poaHasnizoBaHO MOieJli IPOTrHO3yBaHHS
6aHKpPyTCTBA NigIIpueMcTB y KoHTeKCTi POY OBII. 3 orssany Ha o6MeKeHHs TpaguLiiHUX (PiHaHCOBUX KOe(illieHTiB,
sIKi He 3aBXXIH1 326€3M€4yI0Th JOCTATHIO TOUHICTD i THYUYKICTh Y IPOTHO3YBaHHI pU3MKiB OAaHKPYTCTBA, OOI PYHTOBAaHO
HeOOXiJIHICTh 3aCTOCYBaHHS OiIbII KOMIJIEKCHUX MOJesieil. YIOCKOHaJIeHO MeTOUKY ITPOTHO3YBaHHS OaHKPYTCTBA
Ha OCHOBI HEPOHHUX MepeX. BukopucToBytoun (piHaHCOBI JaHi Ta NOKa3HUK BUAY €KOHOMIYHO] HistmpbHOCTi (KBEL),
noby0BaHo i npotectoBano mogesnai HMIII, PHM JIKYII ta PHM BPB. PesyabTaTu oKasanu, 1o HEHPOHHI Mepexxi
3a6€311e4yI0Th BUILY TOYHICTb IPOTHO3YBaHHS 6aHKPYTCTBA MOPIBHSHO 3 TPaAULIiHUMU MeTogaMu. Oco6IMBO
edexTrBHOW0 BUsiBuiacs moaenb HMIIII, sika mocsiryia HaliBUIIUX MOKa3HUKIB TOYHOCTI, Tpenu3iitHocTi ta F1-
OLiHKU. Bu3Hay€HO OCHOBHI CKJ1aJ0Bi TOPrOBUX CTPATETil Ta aJirOPUTM iX pO3pOOKH, a TAKOXK MPOaHaJi30BaHO
IepeBary i HeOJIiKU aJITOPUTMIYHOI TOPriBJli. 3alPONIOHOBAHO IHTETPYBATHY aJITOPUTMIYHY TOPTiBJIIO HA
KPUITOBAJIIOTHUX 6ip>Kax sIK iHHOBalLliHNUY KOMIIOHEHT PU3UK-OPi€HTOBAHOI'O YIIPaBIiHHS (iHAHCOBOIO 6€3I1EK0I0
nignpuemctsa. [IpoBeieHO NeTanbHU aHaJli3 METOAMK IIPOTHO3YBaHHSI LiH HAa KPUIITOBAIIOTHUX GipiKax, 10 €
KJIIOYOBUM [17151 €(pEKTUBHOTO PU3UK-OPi€HTOBAHOIO YIIPaBJiHHs (PiHAaHCOBOIO 6€3IEKOI0 MiIIPUEMCTBA.
Po3risiHyTO OCHOBHI METOIM NIPOTHO3YBaHHS, TaKi K (PyHIaMEeHTaIbHUI Ta TEXHIYHUI aHai3, 3 ypaXyBaHHSIM
ixHbOI crienudiky Ha KPUINITOBAJIIOTHUX PUHKaX. JleTasbHO Kaacu(ikoBaHO TeXHiYHi iHAMKAaTOPU 3a rpylaMu:
TPEHJIOBIi, iMIyJIbCHIi, 06CATY Ta BOJAaTU/IbHOCTI. [IpoaHanizoBaHo niepeBaru i HeloJIiKM KOXKHOI IPYIH, a TaKOX iX
3aCTOCYBaHHS Ha Pi3HUX puHKax. HarosomeHo Ha HEOOXiZHOCTI KOMOIHYBaHHS iHAMKATOPIB AJ1s MiBUIIEHHS
TOYHOCTIi NPOTHO3iB i 3HMKEHHS PUBUKIB, ITOB'SI3aHUX i3 BUKOPUCTAHHSIM OKPEMUX iHIUKATOPiB. 3aIIPOIIOHOBAHO
aBTOPCbKY METOJUKY PO3POOKU TOPrOBUX CTPATETill HA OCHOBI FT€HETUYHYUX aJITOPUTMIB i3 BUKOPUCTAaHHSIM PUBUK-
OpPi€eHTOBaHUX METPUK. [IpoBeIeHO eMIIiprYHe AOCiIPKEHHS, PE3YyJIbTAaTH SIKOTO NifTBepANIIN €(PEKTUBHICTD
3alPOIIOHOBAHOIO MiIXOAY Ta MOr0 €KOHOMIYHY JOLIJBHICTD MIJISIXOM Bajlifjallii Ha peajJlbHMX PUHKOBUX JAHUX.
Po3po6seHo Mozesib TPOrHO3yBaHHS 11iH Ha KPUIITOBAIOTHIM 6ipXi Ha ocHOBI PHM, 30kpema mogudikanin JKYII
ta BPB, BUKOpuCTOBYI04M JiaHi 3 6ip>xi Binance 3a nepiop 3 uepsHs 2021 1o yepseHb 2023 PoOKy, 1110 OXOIIIOITH 289
pi3HMX KpUNTOBAMOT. Bubipka BKil0Yasa mogeHHi LiHu Ta 06CSTY TOPTiB, 10 3a6€3Me4nI0 MUPOKUI CIIEKTP AAHUX
IL7Is1 HaBYaHHA mogesel. [IposeneHo nopiBHAnbHUN aHani3 mogenen [JKYIT Ta BPB. Monens BPB nokasasna kpai
pe3yJbTaTU 3a TOUHICTIO Ta KoediuieHTamu CoprtiHo i lllapna, 110 CBifYUTb PO 6isblly CTA0INBHICTD T
e(EeKTUBHICTb MPOTrHO3yBaHHSI. [1iNTBepIKEHO rinoresy, mo BUKopucTaHHg PHM 3 KOMIJIEKCHUMU BXiTHUMU
03HaKaMHU Ta BifTIOBiIHOIO CTPATETI€I0 HAaBYAHHS O3BOJISE [TIOKPALIUTY IPOTHO3YBAHHS LiH HA KPUNITOBAJIIOTHUX
6ip>kax. Mopiesib BpaxoBye HeJliHilHI 3a71€XKHOCTI Ta MaTepHU JUHAMIKM LiH, 1o HiaBulye ii TOYHICTS i CTiliKiCTh 1O
PHU3UKiB. YIOCKOHAJIEHO METOJIMKY IPOTHO3YBaHHS 1iH Ha KPUIITOBAJIIOTHUX 6ip>kKax Ha OCHOBI PEKyPEHTHHUX
HEMPOHHUX MepeX. Ha BigMiHy Bifl HagBHUX MiXOiB, 3aIIPOIIOHOBAaHa MOJIEJIb BUKOPUCTOBYE aJlfOPUTM

dhopMyBaHHS 03HAK, SIKWI1 BpAaXOBY€ BOJATU/IbHICTb AaKTHBY Ta CUTHAIN 26 TEXHIYHNX iHOUKATOPIB.

2. The dissertation is devoted to the development of theoretical and methodological foundations of Risk-oriented
management of financial security of the enterprise (ROM FSE) in the context of digital transformation of the
economy. The study uses a range of methods of scientific knowledge, including scientific analysis and synthesis,
critical analysis, systematic approach, modeling, empirical analysis, and statistical methods. The information base
includes statistical data of Ukrainian enterprises, the Scopus database, data from the Binance cryptocurrency
exchange, legislative and regulatory acts, as well as scientific publications of domestic and foreign scholars. The
basic concepts such as "threat", "risk" and "financial security of enterprise" are considered. The shortcomings of
the current definitions are identified, in particular, their generality and insufficient detail, which complicates their
practical application in the ROM FSE. The importance of financial data and technologies in the ROM FSE is studied.
The necessity of integrating big data and artificial intelligence technologies into the process of financial risk
management is substantiated. The benefits and challenges of digitalization for enterprises, including cybersecurity



issues and the need to adapt to rapid technological change, are identified. The models for predicting the
bankruptcy of enterprises in the context of the FBR are analyzed. Given the limitations of traditional financial
ratios, which do not always provide sufficient accuracy and flexibility in predicting bankruptcy risks, the necessity
of using more comprehensive models is substantiated. The methodology for predicting bankruptcy based on
neural networks has been improved. Using financial data and the indicator of the type of economic activity, the
models of FNN, RNN LTSM and RNN GRU were built and tested. The results showed that neural networks provide
higher accuracy of bankruptcy forecasting compared to traditional methods. The FNN model proved to be
particularly effective, achieving the highest accuracy, precision, and F1 score. Modern models for predicting
bankruptcy are studied and their limitations when applied to Ukrainian enterprises are identified. A methodology
for integrating qualitative indicators into forecasting models has been developed, which allows to increase the
accuracy and reliability of forecasts. A detailed analysis of methods for forecasting prices on cryptocurrency
exchanges is carried out, which is key to effective risk-oriented management of the financial security of an
enterprise. The main forecasting methods, such as fundamental and technical analysis, are considered, taking into
account their specificity in the cryptocurrency markets. Technical indicators are classified in detail by groups:
trend, momentum, volume, and volatility. The advantages and disadvantages of each group are analyzed, as well as
their application in different markets. The need to combine indicators to improve the accuracy of forecasts and
reduce the risks associated with the use of individual indicators is emphasized. The author's own methodology for
developing trading strategies based on genetic algorithms with the use of risk-oriented metrics is proposed. An
empirical study was conducted, the results of which confirmed the effectiveness of the proposed approach and its
economic feasibility by validating it on real market data. A model for forecasting cryptocurrency exchange prices
based on RNMs, in particular modifications of the LSTM and GRU, was developed using data from the Binance
exchange for the period from June 2021 to June 2023, covering 289 different cryptocurrencies. The sample
included daily prices and trading volumes, which provided a wide range of data for model training. A comparative
analysis of the LSTM and GRU models was carried out. The GRU model showed better results in terms of accuracy
and Sortino and Sharpe coefficients, which indicates greater stability and efficiency of forecasting. The hypothesis
that the use of RNNs with complex input features and an appropriate learning strategy can improve price
forecasting on cryptocurrency exchanges is confirmed. The model takes into account nonlinear dependencies and
patterns of price dynamics, which increases its accuracy and risk resistance. The methodology for predicting
prices on cryptocurrency exchanges based on recurrent neural networks is improved. In contrast to existing
approaches, the proposed model uses a feature formation algorithm that takes into account the volatility of the
asset and signals from 26 technical indicators
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