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1. Bnaryu C. I. MopemoBaHHs audysii piHaHCOBUX iHHOBALIiM i CTIIKOCTI 6aHKIBCbKOTO CEKTOPY YKpaiHu. —
KsanigikauiiiHa HayKoBa npalsl Ha paBax pyKonucy. Jlucepratist Ha 30006yTTsI HAYKOBOTO CTYI€HS KaHAUaTa
€KOHOMIYHMX HayK 3i cnenianpHoCcTi 08.00.11 - MmaTemMaTnyHi MeTonu, Mozei Ta iHpopmariiiHi TeXHOJIOTI] B
€KOHOMili. — XMeJIbHULIbKUI HalliOHAJIbHUY YHIBEPCUTET. — XMeJIbHULbKUH, 2024. [lucepTalito IpucBsI4eHO
PO3pO0Li TEOPETUKO-METOAUYHOTO 3a0€31eYeHHs MOJIet0BaHHs Nndy3ii PpiHaHCOBUX iHHOBALIM i CTIHKOCTI
6aHKiBCbKOTO CEKTOPY YKpaiHU. 3alIpONIOHOBAHO HAyKOBO-METOIUYHMM MiJIXi[ 70 MOMEIOBaHHS BILJIUBY
ry106aypHYX (POHIOBUX PUHKIB Ha JIOKQJIbHUI PMHOK YKpaiHM Ha OCHOBI rinoTe3n afanTUBHOTO PUHKY 3
BHUKOPHUCTaHHIM HU3KM TecTiB ([pelinmxepa, Hiki-Oysnnepa, Qininca-Tleppona) i aganTUBHOI cUCTEMU BUCHOBKIB
(ANFIS), sika 3acHOBaHa Ha HEUiTKill cucteMi BUCHOBKIB Takari-CyreHo. Po3po6eHo MeToguYHMN Hifxin 1o
1106y 10BY KOMILJIEKCHOTO ITOKa3HUKA OLIHKY CTIMKOCTi 6aHKiBCbKOi crcTeMu YKpaiHu, sIKuii repenbadae

(daxTOpHUN aHaJi3 METOIOM T'OJIOBHUX KOMIIOHEHT i BUKOPMCTAaHHS MOJieJli He4iTKOro BUCHOBKY MampaHi. 3a



IOTIOMOTOI0 MOZEJIi aBTOPErpeciiiHoi yMOBHOI retepockenacTudHocTi (ARCH) ninTBepkKeHo rinoresy npo BILJIMB
daxTopy exzoreHHoi gudysii piHaHCOBUX iHHOBALIiY HA JOXOIHICTh Aep>KaBHUX 06Jliraniil y4acHUKIB GOHIOBOTO
PHUHKy. 3a nonomoroio cimerictsa moaeneit (ARCH, GARCH, ARCH-M) noBezeHo rinoresy nNpo BIIUB (GiHaHCOBUX
iHHOBalill Ha OOMiHHMI KypC IBOX OCHOBHUX 3aKOPJOHHUX BaJIIOT, a came: eBpo Ta fosap CIIA. YTOYHEHO CYTHICTb
IIOHSTTS «iHHOBAIIii», sIke Mae 6araToBapiaHTHICTh, € JOBLJILHMM i 3aJI€5KUTh Bifl IEPEIyMOB /IJIsI CTBOPEHHS HOBUX
Teopill i Moxke 6yau 19 6yb-sSKUM Y BiZIIOBIAHOCTI O KOHKPETHOrO 3aBlaHHsl. 3ailicHeHo Kinacudikaliio iHHoBaLil
3a TaKMMU O3HAKaMU IIPOSIBY Y MIPOLIECi: LiNIeNIOKIaZiaHHsl, CTYIIeHs] IPOHUKHEHHS, CIIPSIMOBAHOCTI,
XapaKTePUCTUKU. 31iliCHeHO Kiacudikaliio (pakTopis, sKi BIVIMBAIOTh HA (PiHAHCOBY CTIilKiCTb GAHKIB Ta
0aHKiBCHKOI cCTeMH, sIKa BKJII0Ya€e BHYTPIlIHi ¢pakTopu (GiHaHCOBOOEKOHOMIUHI, OpraHisaliliti, TeXHOIOri4YHi,
KOMEDPIiiiHi); 30BHillIHi aKkTOpH (3arajlbHOEKOHOMIYHI, iHaHCOBI, IIOJITUYHI, IPaBOBi, COLiaJIbHO-TICUXOJIOTIYHi,
(dopc-MaKOpHI, rnobdasnisauiiini). Kitodosi cioBa: MmopemoBaHHs gudysii, iHHOoBauii, pinaHCOBi iHHOBaL], n1ndys3is
¢dhina"coBux iHHOBaLill, 6aHKIBCbKUI CEKTOP.

2. Blahun S. I. Modelling the diffusion of financial innovations in the banking sector of Ukraine. - Qualifying
scientific work on the rights of the manuscript. A thesis on a Candidate of Economics degree by specialty 08.00.11
- mathematical methods, models and information technologies in economics. - Khmelnytskyi National University.
- Khmelnytskyi, 2024. The dissertation is devoted to the development of theoretical and methodological support
for modeling the diffusion of financial innovations and sustainability of the banking sector of Ukraine. A methodical
approach to modeling the influence of global stock markets on the local market of Ukraine on the basis of the
adaptive market hypothesis using a number of tests (Granger, Dickey-Fuller, Phillips-Perron) and the adaptive
inference system (ANFIS), which is based on the fuzzy system of conclusions of Takagi-Sugueno, has been
proposed. A methodical approach to building a comprehensive indicator for assessing the stability of the banking
system of Ukraine has been developed, which provides for factor analysis by the principal components method and
the use of the Mamdani fuzzy inference model. With the help of the model of autoregression conditional
heteroscedasticity (ARCH), the hypothesis about the influence of the factor of exogenous diffusion of financial
innovations on the yield of government bonds of stock market participants is confirmed. A test of the adaptive
market hypothesis using the Takagi-Sugeno fuzzy inference model revealed the impact of the FTSE350 and
S&P500 indices on the PFTS index and indicates sufficiently well-defined system parameters of the fuzzy inference
model. The behavior of the daily profitability indicators of the global stock indices S&P500, FTSE350, DAX, as well
as the local PFTS index, showed that calendar anomalies, which are proof of the efficient market hypothesis, were
not detected, and the obtained results partially confirm the adaptive market hypothesis. With the help of a family
of models (ARCH, GARCH, ARCH-M), the hypothesis about the influence of financial innovations on the exchange
rate of two major foreign currencies, namely the euro and the US dollar, has been proved. 20 The essence of the
concept of «innovation», which has multivariance, is arbitrary and depends on the prerequisites for the creation of
new theories and can be any in accordance with a specific task, has been clarified. The classification of innovations
according to the following signs of manifestation in the process is carried out: goal setting, degree of penetration,
directionality, characteristics. A classification of factors influencing the financial stability of banks and the banking
system has been carried out, which includes internal factors (financial, economic, organizational, technological,
commercial); external factors (general economic, financial, political, legal, socio-psychological, force majeure,
globalization). Key words: diffusion modeling, innovations, financial innovations, diffusion of the financial

innovations banking sector
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