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1. Cucrema Mogesieii OLiHIOBaHHS Ta [IPOTHO3yBaHHS iHHOBALiltHUX (PiHAHCOBUX iHCTPYMEHTIB (Ha MpUKJIazi

KPUIITOBAJIIOT)

2. Model system for evaluating and forecasting innovative financial assets (cryptocurrencies)

Pedepar:

1. Incepratis npucBg4YeHa NOAaNbIIOMY PO3BAUTKY TEOPETUYHUX 3acajl Ta pO3POOLi iIHCTPYMEHTapil0 MOIEe/II0BAaHHS
Ta [IPOrHO3YBaHHS IMHAMIKM iHHOBaliMHUX QiHAHCOBUX iHCTPYMEHTIB Ha NPUKJIa/i KPUIITOBAIIOT. BU3HaYu€HO poJib
Ta Miclje KpUIITOBAJIIOT HA CYy4aCHOMY €Talli pO3BUTKY CBiTOBOi €KOHOMIKM, YTOUHEHO KaTeropiajbHUi anapar Ta
€KOHOMIYHY CYTHICTb JediHillii «KpUNTOBaIIOTa», pO3PO6JIEHO TAKCOHOMIIO KPUIITOBAIIOT HA MifCTaBi iX
TEXHOJIOTIYHUX Ta KpUIITOrpadpiyHuX BJIACTUBOCTEN. 3alIPOIIOHOBAHO KOHLENITYaIbHUH MiIXi]] 1O OLIiHIOBAaHHS Ta
KOPOTKOCTPOKOBOTO IIPOTHO3YBaHHS KPUNTOAKTMBIB HA OCHOBI MIXKIaJly3€BOT0 CTaHIAPTy OpraHisarnii
inTenexryanbHoro aHanisy ganux CRISP-DM. Po3po6sieHo anroputm 6iHapHOro aBTOPErpeCiiiHOro NepeBa, SIKAi
I03BOJISI€ 3[iIICHIOBATU KyCKOBO-JIiHilIHY aripokcuMaliito ¢a3oBoro nNpocTOpy BXiJJHUX JIarOBUX 3MiHHUX Ta

OyIyBaTU BJIACHY aBTOPErpeCiiiHy MOJeJIb [71s1 KOKHOTO CETMEHTY. 3i/iICHEHO YMACEJIbHY OLiHKY TOPU3OHTY



MIPOTHO3Y i3 BUKOPUCTAaHHSIM (PPaKTAJIbLHOTO Ta €HTPOIINHOrO aHasli3y Ta IPOBEAEHO MOJEJIbHI MIPOrHO3Hi
PO3paxyHKU AMHAMIKM 4aCOBUX PAiB KPUIITOBAJIIOT SIK i3 BUKOPUCTaHHAM Mmogesnelt BART, Tak i mopenen
cimeinictBa ARIMA-ARFIMA. [IpoBefieHe TEOPETUYHE Ta €KCIIEPUMEHTAJIbHE JOCJiIP)KEHHS 3aCBilYMIIO aleKBATHICTh
no6yJ0BaHMX MOZesel Ta €(PeKTUBHICTD iX 3aCTOCYBaHHS 3 METOIO MiATPUMKHU i IPUIHSTTS YIIPaBJIiHCbKUX PillleHb

Ha KPUIITOPUHKY.

2. The dissertation is devoted to the further development of theoretical basis and experimental tools for modeling
and forecasting dynamics of innovative financial assets (cryptocurrencies). The thesis is defined the role and place
of cryptocurrencies in the current level of the world economy progress, clarifies the categorical apparatus and
economic essence of the definition of «cryptocurrency», developed taxonomy of cryptocurrencies on the basis of
their technological and cryptographic properties. A conceptual approach to the evaluation and short-term
forecasting of crypto-assets based on the CRISP-DM data mining inter-industry standard is proposed. The binary
autoregression tree algorithm (BART) is proposed. This model performs piecewise linear approximation phase
space and build an autoregressive model for each segment. Numerical estimation of the forecast horizon was
calculated using fractal and entropy analysis, and cryptocurrencies time series forecasts were performed using
BART and ARIMA-ARFIMA models. The conducted theoretical and experimental study showed the adequacy of the
built models and the effectiveness of their application in order to support making decisionson on the crypto
market.
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