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1. Inceprarniiina po60Ta IPUCBIY€HA PO3BUTKY TEOPETUIHUX Ta METOIUIHHUX 3aCa]l PUBUK-OPi€EHTOBAHOTO
yrpasiliHHS QiHaHCOBOIO 6e3nekoro nignpuemctsa (POY OBII). ¥ npoueci nocuinkeHHs: BAKOPUCTAHO KOMILJIEKC
METO/IiB HAyKOBOTO Ii3HaHHS1, 30KPEMa HAyKOBOT'O aHasi3y Ta CUHTE3y, KpUTUYHOIO aHasi3y, CUCTEMHOTIO MiIX01y,
MOJeJIIOBaHHS, eMITipUYHOTO aHajli3y Ta CTATUCTUYHUX METOoiB. [HhopMaLifiHO0 623010 CTaIM CTaTUCTUYHI JaHi
YKpaiHChKUX MiANPUEMCTB, 6a3a JaHUX SCOpus, JaHi KpUIITOBAIIOTHOI 6ip>i Binance, 3akoHoiaByi Ta HOpMATUBHI
aKTH, a TAKOXK HAYKOBi Iy6JriKallii BiTYN3HAHMX i 3apyOi’KHUX HAyKOBLiB. PO3IJISHYTO OCHOBHI IIOHATTS, TaKi SIK

"3arposa’, "pusukK" i "¢iHaHCcoBa 6e3nexa nignpremMcTsa”. BuspieHo HeOMiKM NOTOYHUX BU3HAYEHD, 30KpEMa IXHIO



3araJIpHIiCTh i HEJOCTATHIO JleTasi3alilo, 10 YCKIaTHIOE TpakTuyHe 3acTocyBaHHs B POY OBIL. Po3pobieHo BiacHi
nediniuii nux TepmiHiB, siKi TO4HILIE BioOpaxaloTs crenudiky piHaHCOBUX PUBUKIB Ta ixHil BrinB Ha OBII.
Busnaueno cknanosi cucremu OBIT Ta Mexani3M ii ynpassiHHS, 10 BKIIIOYaE ineHTUiKalLil0 pU3KKIB, OL[iHKY
iXHBOrO BIVIUBY T PO3POOKY CTpaTeriil pearyBaHHs1. PO3IyIsiHyTO 3Ha4eHHs (PiHAHCOBUX JAHUX i TEXHOJIOTi y POY
®BIT. O6rpyHTOBAHO HEOOXiGHICTD iHTErpallii TEXHOJIOTiN BEJIUKUX JAHMX Ta IITYYHOTO iHTesIeKTy B mpouec POY
®BI1. BuzHayeHo nepeBaru Ta BUKJIUKY LU¢POBi3alii s MifNpreMCTB, BKIIOYAI0UX TMTAaHHS Kibep6e3neky Ta
HeOOXiHICTh afanTarlii M0 MBUIKWUX TEXHOJIOTIYHUX 3MiH. 3IiiCHEHO aHai3 MeETOIUYHOro 3a6e3nedyeHHs POY
®BII. BusiBieHO 06MeKeHHs TPAAULiHUX MeTOAiB (PiHaHCOBOTO aHali3y, TAaKUX SIK (PiHAHCOBI KoeillieHTH Ta
sKicHI MeTony, y cyyacHOMY JUHaMiYHOMY 6i3Hec-cepenoBuili. [[poaHasnizoBaHO MOeJli IPOTHO3yBaHHS
OaHKpPyTCTBA MigIpueMcTB y KoHTeKCTi POY OBII. 3 orsany Ha o6MesKeHHs TpaguLiiHuX piHaHCOBUX KOoeQillieHTiB,
sIKi He 3aBX[1 326€3M1€4yI0Th JOCTATHIO TOUHICTh i THYUYKICTh Y IPOTHO3YBaHHI pU3MKiB OAaHKPYTCTBA, OOI PYHTOBAaHO
HEeOOXiJIHICTh 3aCTOCYBaHHS OiIbII KOMIJIEKCHUX MOJesieil. YIOCKOHaJIeHO METOIOUKY ITPOTHO3yBaHHS 6aHKPYTCTBA
Ha OCHOBI HEPOHHUX MepeX. BukopucToBytoun (piHaHCOBI JaHi Ta NOKa3HUK BUAY eKOHOMIYHO] fistmbHOCTi (KBEL),
nobyoBaHo i nporecroBaHo mogesni HMIII, PHM JIKYII ta PHM BPB. PesyabTaTu 110Kasanu, 1o HEHPOHHI Mepexi
326€3Me4yIoTh BUILY TOYHICTh TPOTHO3YBAHHS 6AHKPYTCTBA MMOPIBHSIHO 3 TPAanULiHHUMU MeTonaMu. OCOGIMBO
edexTruBHOW BUsiBUIacsa moaenb HMIII, sika mocsiriyia HalBUIINUX MOKa3HUKIB TOYHOCTI, Tpenu3iitHocTi ta F1-
OIiHKY. BU3HaY€HO OCHOBHI CKJIaJOBi TOProBUX CTPATETil Ta aJirOPUTM iX po3pOOKH, a TAKOXK MPOaHaJi30BaHO
[epeBaru i HeJOJIiKU aJITOPUTMIYHOI TOPriBJli. 3alIPONIOHOBAHO IHTETPYBATH aJITOPUTMIYHY TOPTiBJIIO HA
KPUIITOBAJIIOTHUX Oip>Kax sIK iHHOBALiTHMI KOMIIOHEHT PU3UK-OPi€HTOBAHOTO YIIPABJIiHHS (PiHAHCOBOIO 6E3MEKOI0
nignpuemctsa. [IpoBeieHo neTanpHU aHajli3 METOAMK IIPOrHO3YBaHHSI LIiH HAa KPUIITOBAIIOTHUX OipiKaX, 110 €
KJIIOYOBUM [17151 €(pEKTUBHOTO PU3UK-OPi€HTOBAHOIO YIIPaBJiHHs (iHAaHCOBOIO 6€3IEKOI0 MiIPUEMCTBA.
Po3risiHyTO OCHOBHI METOAM TPOTHO3YBaHHS, Taki K GyHIAMEHTANbHUN Ta TEXHIYHUI aHaJi3, 3 ypaxyBaHHSIM
ixHbOI crienuiky Ha KPUIITOBAJIIOTHUX PUHKaX. [leTasbHO Kiaacu}ikoBaHO TeXHiYHI iHAMKATOPU 3a rpyHaMu:
TPEHJIOBIi, iMIyJIbCHI, 06CATY Ta BOJaTU/IbHOCTI. [IpoaHanizoBaHo niepeBaru ¥ HeloJiKy KOXKHOI I'PYIH, a TaKOX iX
3aCTOCYBaHHS Ha Pi3HUX pMHKax. HarosiomeHo Ha HEOOXiZHOCTI KOMOIHYBaHHS iHAUKATOPIB [J1s1 MiJBUIIEHHS
TOYHOCTI NPOTHO3iB i 3HMKEHHS PU3KKIB, IIOB'3aHUX i3 BUKOPUCTAHHAM OKPEMUX IHIMKATOPiB. 3alIpOIIOHOBAHO
aBTOPCbKY METOJMKY PO3POOKY TOPrOBUX CTPATETill HA OCHOBI F’€eHETUYHUX aJITOPUTMIB i3 BUKOPUCTAHHSIM PUBUK-
OpieHTOBaHUX METPUK. [IpoBeieHO eMIlipryHe AOCiIpKEHHS, PE3YyJIbTAaTH SIKOTO NifTBEpIUIN €(PEKTUBHICTh
3aIPONIOHOBAHOrO MiIXOAY Ta HOr0 €KOHOMIYHY JOLIJBHICTD LIJISIXOM Bajlifjallii Ha peajlbHUX PUHKOBUX JAHUX.
Po3pob6sieHo Mozesb TPOrHO3yBaHHS 1IiH Ha KPUIITOBAIOTHIN 6ipXi Ha ocHOBI PHM, 30kpema mogudixanin JKYII
ta BPB, BUKOpuCTOBYI04M JiaHi 3 6ip>xi Binance 3a nepiop 3 uepsus 2021 110 yepseHb 2023 poky, 1110 OXOIIIOITh 289
Pi3HUX KpUNTOBAIOT. BubipKka BKioyasna MmoeHHi LiiHU Ta 006CSATU TOPTiB, 1110 3a6€3MeYnsio IMUPOKUI CIIEKTP JaHUX
ILJIs1 HaBYaHHS mogeien. [IposeneHo nopiBHAnbHMN aHani3 mogenen JJKYIT ta BPB. Mozness BPB nokasasna kpamui
pe3yJbTaTU 3a TOUHiCTIO Ta KoedinieHTamu CoprtiHo i lllapna, 110 CBiTYUTb PO 6isblly CTa0iNBHICTD Ta
eeKTUBHICTb IPOTHO3yBaHHS. [1iNTBepIKEHO rinoresy, o BUKopucTtaHHg PHM 3 KOMIJIEKCHUMU BXiTHUMU
O3HaKaMMU Ta BiJITOBiTHOIO CTPATETi€I0 HABUYAHHS J03BOJIS€ TOKPAIIUTY IPOTHO3YBAHHS 11iH HA KPUIITOBAJIIOTHUX
6ip>xkax. Mopzesib BpaxoBye HeJliHilHI 3a71e’KHOCTI Ta MaTepHU TUHAMIKM LiiH, O HiABUILye ii TOYHICTS i CTiHKiCTh 1O
PU3UKiB. YIOCKOHAJIEHO METOJIMKY IIPOTHO3YBaHHS 1iH Ha KPUNTOBAJIIOTHUX Oip>Kax Ha OCHOBI peKypPEHTHHUX
HeMpOHHUX MepexX. Ha BiIMiHy Bif HasIBHUX MifXO/iB, 3alIPOIIOHOBAHA MOJEJIb BUKOPUCTOBYE aJITOPUTM

(opMyBaHHS O3HAK, SIKUI BPAXOBY€ BOJIATUJIbHICTb AKTHUBY Ta CUTHAJIN 26 TEXHIYHUX iHIMKATOPIB.

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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