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Pedepar:

1. InceprauiiiHa po60Ta NpUCBSIY€HA PO3pOO6Li KOMILTIEKCY MOJeJIell OLiHKY BIUIMBY «IIOKiB» HA (PiHAaHCOBY O€3IEKY
MakpoekoHoMiuHuX cucteM (MC), sKi 03BOJISIOTh MiBULIUTY HAYKOBY OOI PYHTOBAHICTb OL[iHKY I7106aJIbHO]
crifikocTi MC [0 BIIJIMBY «IIOKiB», BU3HAYMTH IPOTHO3HUI PiBeHb (PiHAaHCOBOI 6€311€KH, BUIIIMTH JIOKAJIbHI
«KPUTUYHI» NiJCUCTEMHU Ta HAJAITYBAaTU €(PEKTUBHI MeXaHi3MuU 3abe3nedeHHs piHaHCOBOI 6e3neKu. JJoCmimKeHo
TEOPETUKO-METONYHI 3aCcafiy BIUIMBY «IIOKiB» Ha (iHaHCOBY 6e3neKy MC: cucTeMaTn30BaHO XapaKTepUCTUKA
«IIOKY»; BUZiNeHO KuacudikallillHi 03HAKU «IIOKiB»; CUCTEMAaTU30BaHi Cy4acHi MiIX01x 10 MOJEJIIOBAHHS BIJIUBY

«IOKiB» Ha 6e3neky MC meromamu Data Science; BuziiieHO HallpssMU BAOCKOHAJIEHHS Ta MOAAJIBLIOTO PO3BUTKY



MOJIeJIbHOTO 6a3MCYy aHTUCUIIATUBHOTO YIIpaBJliHHA 6e31eko0 MC; 06rpyHTOBaHO BUGIp MaTeMaTUYHOTO
iHCTpyMeHTapito po3pOOKU KOMILJIEKCY MOJiesIel OLiHKY BIIJIMBY «IIOKiB» Ha ¢iHaHcoBy 6e3neky MC. Po3pob6yeHo
KOHLIENTyaJIbHy CXEMY JOCJIiJIKEHHS, sIKa ITPeJCTaBJI€HA 1K KOMILJIEKC Y3TOJIKEHUX, B3a€EMOIIOB'SI3aHUX MOJYJIiB Ta
Mogesen. YIOCKOHANIEHO MOJEeJi OLiHKY CTiKoCTi MC 10 €K30T€HHUX «UIOKiB», Ki 3aCHOBaHi Ha KOMIIJIEKCHOMY
BUKOPUCTAaHHI METO/IB KJIACTEPHOTO aHaJIi3y i HEMPOHHUX MepexX KoxoHeHa, 10 103BoJIs€ NigBULATU
OOI'PYHTOBAHICTb OLIIHKU CTiMKOCTi €KOHOMIKY KpaiHy 10 BIJIMBY €K30T€HHUX «LIOKiB», NOCIIAUTH MIXKKIaCTEpHY
MIrpalilo eJIEMEHTIB i 3[iliICHUTH OLiHIOBaHHS PiBHA IV100aJIbHOI CTifiKocTi MC 3 ypaxyBaHHSM MiXKKJIACTEPHOI
Mirpauii. PO3po6s1€H0 iHCTpyMeHTapill OL[iHIOBaHHS BILJIMBY COLiaIbHO-€KOHOMIYHUX (PAKTOPiB Ha Bpa3iausicTb MC
IIO «IIOKiB», IKUM 6a3yeThCsl HA 3aCTOCYBAaHHI MeTOAIB Kiacudikallii 6e3 HaByaHHs, HEUiTKOI JIOTIKY Ta [103BOJISIE
BA3HAYWTHU JOMIHAHTHI COLia/IbHO-€KOHOMIYHI PU3UKU ]IS Pi3HUX 32 CTYIIEHEM BPA3JIMBOCTI O €K30T€HHUX
«moKiB» rpynt MC. ChopMOBaHO CUCTEMY iHAMKATOPIB PAHHBOTO MONEPEKEHHS KPU3 Y MEXaHi3Max YIpaBJIiHHS
6€e311eK010, L0 MOJISTae y 3aCTOCYBAaHHI KOMIIO3UTHUX iH/IEKCiB HEBU3HAYEHOCTi HA OCHOBI METOZY FOJIOBHUX
KOMIIOHEHT, L0 JJ03BOJIsI€ IPOBECTY PaHHE PO3Ii3HaBaHHS KPU30BUX IIPOLIECIB Ta MiABUIIATHA OOIPYHTOBAHICTh
OLiHKY iX TPMBAJIOCTI B YMOBaX Jii «MIOKiB». JlicTayny Mogaabuoro po3BUTKY MOJEJII OLiHKY Ta aHasli3y piBHA
¢dinancoBoi 6e3nexku MC, ki 3aCHOBaHi Ha BUKOPUCTaHHI METOZiB TAKCOHOMii, METOZiB aHai3y MaHeJIbHUX JAHUX, i
IO3BOJISIIOTh BUBHAYMTH HaNOibIlI 3HavyILi 3arpo3u (pinaHcoBil 6esneni MC pisHUX 3a piBHEM CTIHKOCTI 10
€K30T€HHUX «IIOKiB» IrpyI, cpopmyBaTH nepesik pakTopis, sIKi AOLITbHO BPaXxOBYBaTH Iif, 4aC po3pOOKM ClieHapiiB
CTpeC-TeCTyBaHHS. 3alpOIIOHOBAHO METOLWYHI II0JIOKEHHS OLiHIOBAHHSA IIPOCTOPOBOI peaKLii iHAMKaTOpiB
¢dinaHCcoBoOi 6e3nexu MC Ha BIUIUB «IIOKiB», BiIMIHHICTb SIKUX TOJISITA€ Y KOMIIEKCHOMY BUKOPUCTAHHI METOiB
KJIaCTEPHOTO aHaJjlizy, BUOOPY pernpe3eHTaHTiB rpym, VAR-Mozesnel noka3HUKiB ¢piHaHCOBOI 6e3nexku, VAR-monesnei
3 €K30Ir€HHMMH 3MiHHMMU PO3BUTKY P€AJIbHOTO CEKTOPAa €KOHOMIKM, PO3BUTKY I[7100aJIbHOI €KOHOMIKH, 110
IO3BOJISIIOTh OLIHUTY TPUBAJICTb Ta XapakTep (JyKTyalill iHguKaTopiB (piHaHCOBOI 6€3MeKU BHACIIIOK BILJIUBY
«IIOKiB», BUSBUTY Halypas3uBili nincuctemu gpiHaHCOBOI 6e3nexu. [licTanu ogaabuioro po3BUTKY MOJIEli OLiHKY
BIIJIMBY €HEPreTUYHOrO «IIOKY» Ha iHAuKaTopu PiHaHcoBoi 6e3rieku MC B KOHTEKCTi pO3BUTKY TeXHOJOrii VAR-
MOJIEJIIOBaHHS Ta PO3POOKU CTpec-clieHapiiB piHaHCOBOI 6e3neKy Ha mifcTaBsi 3acTocyBaHHsa TVAR-Mopenei,
ARDL-Mopzened, mo 03BOJISIOTh BUSHAUNTHY AudepeHiioBaHi peskuMy eHepreTUYHoi 6e3eKu Ta 3HaYyIliCTh
BIJIMBY iHOpMallifflHOro KaHajy Ha IUHAMIKy iHIMKATOPiB eHepreTUYHOi 6e3reKy Ta, sIK HacifoK, GpiHaHCOBOI
6e3nexu. [IpakTryHa LiHHICTb POOOTHU IOJISITa€ y pO3poOLi METOAUYHUX MiAXOiB 4O NOOYNOBU MOJEJEN OLIHKY
BIIJIMBY «IIIOKiB» Ha 6€3MeKy €KOHOMIUHUX CHUCTEM, SIKi € YHiBepCaJbHUMU Ta MOXKYTb OYTH BIIPOBA/I>KEH] B
IisITIbHICTD EKOHOMIYHUX CUCTEM Pi3HOro piBHS iepapxii #s1s1 popMyBaHHS cTpec-cleHapiiB, BUBHAUYEHHS
IIPOTHO3HOTO PiBHS 6e31eKy, POPMYBaHHS CTpaTeriii 3abe3neyeHHs 6e3leKy, onepeiKeHHsI KPU30BUX CUTYaLlil.
PesynbTaTu JOCiIKEHHS BIPOBAIKEHO y MPAKTUYHIN [isJIbHOCTI NigIIPUEMCTB y cpepi iHpopmaniiiHux
TEXHOJIOTi Ta KomTIoTepHux cuctem: TOB « COPTBEA-EKCIIEPT» (nosinka N2 14 Big 15.10.2020 p.), TOB «PAI13
19» (moBinka N2 01/02 /22 Biz 10.02.2022 p.) O6rpyHTOBaHi B pO6GOTi 10JI0KEHHS TaKO>XX BUKOPUCTAHO Y
HapyasnibHOMY npoueci XHEY iM. C. Ky3Heud ripy BUKJIagaHHI JUCHUIUIH «MeToI €KOHOMIKO-CTaTUCTUYHUX
mocnimxkeHb», «Metonu Ta mozeni DATA SCIENCE», «kEkoHoMmeTpuka-2» (nosigka N2 22 /88-02-28 Bin 19.07.2022
p.)-

2. The dissertation is devoted to the development of a set of models for assessing the impact of «shocks» on the
financial security of macroeconomic systems (MS), which allow to increase the scientific validity of the assessment
of the global stability of the MS to the impact of «shocks», to determine the forecast level of financial security, to
identify local «critical» subsystems and to set up effective mechanisms for ensuring financial security. The
theoretical and methodological principles of the influence of «shocks» on the financial security of the MS were
studied: the characteristics of the «shock» were systematized; the classification features of «shocks» are
highlighted; systematized modern approaches to modeling the impact of «shocks» on the security of MS using
Data Science methods; directions for improvement and further development of the model basis of anticipatory
safety management of the MC are highlighted; the choice of mathematical tools for the development of a set of
models for assessing the impact of «shocks» on the financial security of the MS is substantiated. A conceptual
study scheme has been developed, which is presented as a complex of coordinated, interconnected modules and



models. Models for assessing the resilience of the MS to exogenous «shocks» have been improved, which are based
on the complex use of methods of cluster analysis and Kohonen's neural networks, which makes it possible to
increase the validity of assessing the resilience of the country's economy to the influence of exogenous «shocks»,
to investigate the intercluster migration of elements and to carry out an assessment of the level of global stability
of the MS taking into account intercluster migration. A toolkit for assessing the impact of socioeconomic factors
on MS vulnerability to «shocks» has been developed, which is based on the application of classification methods
without learning, fuzzy logic, and allows determining the dominant socioeconomic risks for MS groups with
different degrees of vulnerability to exogenous «shocks». A system of indicators for early warning of crises in
security management mechanisms has been formed, which consists in the application of composite indices of
uncertainty based on the method of principal components, which allows early recognition of crisis processes and
increases the validity of assessing their duration under the conditions of «shocks». The model for assessing and
analyzing the level of financial security of MS was further developed, which is based on the use of taxonomy
methods, methods of panel data analysis, and allows to determine the most significant threats to the financial
security of MS of groups of different levels of resistance to exogenous «shocks», to form a list of factors that are
expedient to consider when developing stress testing scenarios. Methodical provisions for evaluating the spatial
response of financial security indicators of the MS to the impact of «shocks» are proposed, the difference of which
is the complex use of cluster analysis methods, the selection of group representatives, VAR models of financial
security indicators, VAR models with exogenous variables of the development of the real sector of the economy,
the development of global of the economy, allowing to assess the duration and nature of fluctuations of financial
security indicators due to the impact of «shocks», to identify the most vulnerable subsystems of financial security.
Further development of the model for assessing the impact of an energy «shock» on the financial security
indicators of the MS was obtained in the context of the development of the VAR-modeling technology and the
development of stress scenarios of financial security based on the use of TVAR-models, ARDL-models, which allow
to determine differentiated modes of energy security and the significance of the impact information channel on
the dynamics of indicators of energy security and, as a result, financial security. The practical value of the work lies
in the development of methodical approaches to the construction of models for assessing the impact of «shocks»
on the security of economic systems, which are universal and can be implemented in the activities of economic
systems of different levels of the hierarchy for the formation of stress scenarios, the determination of the
predictive level of security, the formation of security strategies, prevention of crisis situations. The results of the
research are implemented in the practical activities of enterprises in the field of information technologies and
computer systems: SOFTWARE-EXPERT LLC (reference No. 14 dated 15.10.2020), RISE 19 LLC (No. 01/02 /22 dated
10.02.2022). The provisions substantiated in the work are also used in the educational process of Simon Kuznets
KhNUE when teaching the disciplines «Methods of economic and statistical research», «Methods and models of
DATA SCIENCE», «Econometrics-2» (No. 22 /88-02-28 dated 19.07.2022).

Jep>kaBHHH peecTpaliiiHuii Homep [IiP:

IIpiopuTeTHHH HanIpsSIM PO3BHTKY HayKH i TEXHIKHU: OyHnamMeHTasbHI HAYKOBI HOCIIIPKEHHS 3 HANGLIbII
BRXJIMBUX IPOGJIEM PO3BUTKY HAYKOBO-TEXHIYHOIO, COLIiaJIbHO-€KOHOMIUHOr0, CyCIiIbHO-TIOJiTUYHOTO,
JIIOJICBKOTO NIOTEHLiaNy 1151 3a0€e311e4eHHsI KOHKYPEHTOCIIPOMOXKHOCTI YKPAiHU y CBiTi Ta CTAJIOr0 PO3BUTKY

CYCIIiILCTBA i Jep>kaBu
CrpareriyHui NpiopUTETHUI HANIPSIM iHHOBaLiHHOI AiSIJIBHOCTI: He 3aCTOCOBYETHCS
HiacyMKH IOCJIIIKEHHS: TeopeTuyHe y3arajbHEHHs i BUPIlIEHHS BOXJIMBOI HAyKOBOI TPOGIeMu
Iyo6sikarrii:

e 1. [Nonaucekuii B. O. Mogerni OL[iHKM CTINKOCTI MAKPOEKOHOMIYHUX CUCTEM [0 €K30T€HHUX «ILIOKiB». BicCHUK

XapkiBCbKOro HaljoHasIbHOrO yHiBepcuTeTy imeHi B. H. Kapasina cepist «EkoHomiuHa». 2022. N2 102. C. 57-68.
DOI: https:/ /doi.org /10.26565 /2311-2379-2022-102-07 [TocunaHHs:



https:/ /periodicals.karazin.ua/economy /article /view /20375

e 2. [Tonsucekuii B. O. AHasi3 NPOTHOCTUYHUX BJIACTUBOCTEN KOMIIO3UTHUX iHIEKCiB HEBU3HAYEHOCTI B
cHCTeMax IIPEBEHTHUBHOrO YIIpaBiiHHs Kpusdamu. bizHec Indopm. 2022. N25. C. 84-91. DOIL:
https://doi.org/10.32983 /2222-4459-2022-5-84-91 ITocunanus: https:/ /www.business-
inform.net/export_pdf/business-inform-2022-5_0-pages-84_91.pdf

o 3. ITonsHcekuit B. O. TVAR-moperni iHnukaTopiB ¢hiHaHCOBOI 6€31eky MaKPOEKOHOMIYHUX CUCTEM: OLliHKa
BILJIMBY €HEPreTUYHOro “moKy”. YpasiiHHs po3BUTKoM. 2022. Bun. 20. N2 1. C. 18-24. DOI:
https:/ /doi.org /10.57111 /devt.20(1).2022.18-24 [Tocunanus: https: / /devma.com.ua/en /journals /t-20-1-2022

¢ 4. Guryanova, L., Milevskiy, S., Bogachkova, L., Lytovchenko, 1., Polianskyi, V. Models of Assessment and
Analysis in Security Management Systems / L. Guryanova et al. 2018 International Scientific-Practical
Conference Problems of Infocommunications. Science and Technology (PIC S&T), Kharkiv, Ukraine, 9-12
October 2018. URL: https:/ /doi.org/10.1109 /infocommst.2018.8632066. (SCOPUS ykp) DOI:
https://doi.org /10.1109 /infocommst.2018.8632066 ITocunaHHs:
https:/ /ieeexplore.ieee.org/document /8632066 /

HaykoBa (HayKOBO-TE€XHiYHa) IPOAYKILis:
ConiasiIbHO-€KOHOMIYHA CIIPSIMOBAHICTh:

OxopoHHi gJokymeHTH Ha OIIIB:

BrnpoBaaKeHHS pe3yJIbTaTiB AHCEPTalii: BuposamkeHo

3B'A30K 3 HAYKOBHMH TeMaMH: 0118U000058; 0120U103218

VI. BizomocCTi Ipo HayKOBOr0 KepPiBHHKA /KEPiBHUKIB (KOHCYJIbTaHTA)

Baacue IlpizBume Im'a Ilo-6aTbKOBI:
1. I'yp'snoBa Jligis CemeHiBHA

2. Lidiya S. Guryanova

KBasidikamis: 1. e. u., npodecop, 08.00.11
InenTudikarop ORCHID ID: 0000-0002-2009-1451
JoparkoBa inHdpopmamnist:

IloBHE HaliIMEHYBaHHS IOPUAHNYHOI 0COOH: XapKiBChbKUii HALLIOHAJIBHUII €KOHOMIYHMI YHIBEPCHUTET iMeHi

Cemena Kysnens

Kopg 3a €IPIIOY: 02071211

Micue3Haxoa KeHHs: npocnekt Hayku, 6y, 9-a, Xapkis, XapKiBcbkuii p-H., 61166, Vkpaina
dopma BracHOCTI: JlepxaBHa

Cdepa ynpaBiriHHS: MiHicTepcTBO OCBIiTH | HAayKu YKpaiHu

InenTudikarop ROR:

CeKTOop HayKH:. YHiBEPCUTETCHKUI

VII. BinomocrTi npo odiniliHuX OIIOHEHTIB Ta PEI€H3E€HTIiB

OdiuiiiHi OTIOHEHTH



Baacwue IlpizBumie Im's Ilo-6aTbKOBI:
1. Crpenpyenko [HHa IniBHa

2. Inna L. Strelchenko

KBasidikamis: 1. e. 1., npodecop, 08.00.11
ImenTudikarop ORCHID ID: 0000-0001-5179-4304
JoparkoBa iHdopmamist:

IloBHe HaﬁMeHyBaHHﬂ IOPUOHUYHOL 0COOM: Bumuii HaByasbHUIT 3aK1af, "VHiBepcuTeT imeHi Anbppena

Hob6ens"

Kopg 3a €IPIIOY: 20201672

Micue3HaxoaKeHHS: ByJ1. CiuecsnaBcbka HabepesxHa, 6yx. 18, IHinpo, JIHinpoBcbkuii p-H., 49000, Ykpaina
dopma BracHOCTI: JlepxasHa

Cdepa praBJIiHHﬂ: MiHicTepcTBO OCBiTH 1 HayKH YKpaiHu

InenTudikarop ROR:

CeKTop HayKH: YHiBEepCHTETChKUI

Baacue IlpizBume Im'a Ilo-6aTbKOBI:
1. Xapnamosa 'anna OnekciiBHa

2. Ganna O. Kharlamova

KBasidikamis: 1. e. u., npodecop, 08.00.11
ImenTudikarop ORCHID ID: 0000-0003-3614-712X
JoparkoBa iHdpopmamnist:

IloBHe HaliMEeHYBaHHSI IOPHUAHUYHOI 0COOM: KuiBCbKuil HALiOHABbHMI YHIBEpCUTET iMeHi Tapaca

[IleByeHka

Kopg 3a €IPIIOY: 02070944

Micue3HaxoaKeHHS: ByJI. Bonopumupcska, 6ya. 60, Kuis, 01033, Ykpaina
dopma BracHOCTI: JlepxaBHa

Cdepa ynpaBiriHHS: MiHicTepcTBO OCBITH i HAayKu YKpaiHu
InenTudikarop ROR:

CeKTOop HayKH:. YHiBEpPCUTETCHKUI

PeuenseHTu

BaacHe IlpizBume Im's I10-6aTbKOBI:
1. Yarogeiip JIro60B OJiekciiBHa

2. Liubov O. Chahovets

KBasigikanis: . e. u., mou., 08.00.11

InenTudikarop ORCHID ID: 0000-0003-4064-9712



JoparkoBa iHdpopmamnist:

IloBHE HaliMEeHYBaHHS IOPUAHYHOL 0COOH: XapKiBChKUii HAIiOHAIbLHUI EKOHOMIYHUIA YHIBEPCUTET iMEHi

Cemena Kysnens

Koz 3a €JIPIIOY: 02071211

Micue3Haxoa KeHHs: npocnekT Hayku, 6y, 9-a, Xapkis, XapKiBcbkuii p-H., 61166, Vkpaina
dopma BracHOCTI: JlepxasHa

Cdepa ynpaBiriHHS: MiHicTepcTBO OCBIiTH | HAayKu YKpaiHu

InenTudikarop ROR:

CeKTOop HayKH:. YHIBEPCUTETCHKU

Baacue IlpizBume Im'a Ilo-6aTbKOBI:
1. la6enpHUK TeTssHa BonomumupiBHa

2. Tetyana V. Shabelnik

KBasigikamis: 1. e. u., npodecop, 08.00.11
InenTudikarop ORCHID ID: 0000-0001-9798-391X
JoparkoBa iHdpopmamnist:

IloBHEe HaliIMeHYBaHHS IOPUAHUYHOI 0COOH: XapKiBChbKuil HALLIOHATIBHUIT €KOHOMIYHMIT YHIBEPCHUTET iMEHi

CemeHna KysHeng

Kopg 3a €IPIIOY: 02071211

Micue3HaxoaKeHHs: npocniekT Hayku, 6y, 9-a, XapkiB, XapKiBcbKuii p-H., 61166, Vkpaina
dopma BracHOCTI: JlepxaBHa

Cdepa ynpaBitiHHS: MiHicTepCTBO OCBITH i HayKy YKpaiHu

Inentudikarop ROR:

CeKTop HayKH:. YHIBEPCUTETCHKUIL

VIII. 3aKkJIl04Hi BiZOMOCTi

Bnacue IpisBume Im'a [T0-6aTbKOBI Orerko Ipuna [lapniBHa

TOJIOBH pagu

BiacHe IIpizBuie Im's I[10-6aTbKOBI Otenrko Ipuna [TapripHa

rOJIOBYIOYOTO Ha 3aciJaHHi

BignoBigasibHuUI 3a MiATOTOBKY Bausniok T. I1L.

00JIIKOBHX JOKYMEHTIB

PeecTtparop YkpIHTEI



KepiBHuk Bigginy YKpIHTEI, mpo €
BiZITIOBiZAIBHUM 3a peecTpallilo HayKoBoi IOpuenko TeTsHa AHaTosiiBHA

IisiIbHOCTI




