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Pedepar:

1. Inceprarnjiiina po60Ta IpUCBIYeHa pOo3po0Li KOMIIEKCY MOZEJIeN OLiHKY BIUIUBY «IIOKiB» Ha (piHAaHCOBY 6€3IEKy
MakpoeKoHOMiYHUX cucteM (MC), ki 403BOJISIIOTH MiABULIUTYA HAYKOBY OOI'PYHTOBAHICTb OLiHKM I7106a/IbHO]
crifikocTi MC 10 BIIJIMBY «I1IOKiB», BUBHAYUTH IIPOTHO3HUI piBeHb PiHAaHCOBOI 6e3I1eKu, BUIIIUTY JIOKaJIbHi
«KpUTHYHI» NiICUCTEMH Ta HaJalITyBaTU e(pEeKTUBHI MeXaHi3MU 3abe3neyeHHs PpiHaHCOBOi 6e3mexu. JJocaimkeHo
TE€OPETUKO-METOIMYHI 3acaiy BIUIMBY «IIOKiB» Ha (piHaHCOBY 6e3neKy MC: cUCTeMAaTU30BaHO XapaKTEPUCTUKU
«IIOKy»; BUJineHO kiacu(ikamiifHi 03HaKK «IIOKiB»; CHCTEeMAaTHU30BaHi CyJacHi MMigxoau 10 MOJIe/II0BaHHSI BILIUBY
«II0KiB» Ha 6e3neky MC meTomamu Data Science; BuzisieHo HallpssMU BIOCKOHaJIEHHS Ta [IOAAJIbLIOTO PO3BUTKY
MOJ€JIbHOTO 6a31Cy aHTUCUIIATMBHOIO yIpaBiiHHs 6e3nekon MC; o6IpyHTOBaHO BUGIP MaTeMaTUYHOIO
iHCTpyMeHTapilo po3po6KM KOMIIJIEKCY MOJIeJIel OLIiHKU BILIMBY «LIOKiB» Ha (piHaHCOBY 6e3reky MC. Po3pobieHo

KOHLIENITyaJIbHy CXeMY JOCJIJIKEHHS, sIKa ITPeJCTaBJIeHa SIK KOMIJIEKC Y3IOJIKEHUX, B3a€EMOIIOB'SI3aHNX MOJYJIiB Ta



MogeJer. YLOCKOHAJIIEHO MOJIEJIi OLiHKY CTIMKOCTI MC [0 €K30Tr€HHUX «IIOKiB», SIKi 3aCHOBaHI HA KOMIIJIEKCHOMY
BUKOPMCTaHHI METO/iB KJIACTEPHOTO aHai3y i HEMPOHHUX MepexX KOXOHEHa, 10 T03BOJIsE MiBULIUTH
OOI'PYHTOBAHICTb OLIIHKU CTiMKOCTi €KOHOMIKY KpaiHy [10 BIUIMBY €K30T€HHHUX «LIOKiB», NOCIIAUTH MIXKKIAaCTEPHY
MIrpauilo eJIEMEHTIB i 30iliICHUTH OLiHIOBaHHS PiBHS [VI00/IBHOI CTiiKOCTi MC 3 ypaxyBaHHSM MiXKKJIACT€PHOI
Mirpatii. Po3po6sieHO iHCTpyMeHTapiil OLiHIOBaHHS BILUIMBY COLIiaJIbHO-€KOHOMIYHMX (pakTOpiB Ha Bpa3iausicTb MC
IO «IIOKiB», SIKUI 6a3yeThCsl Ha 3aCTOCYBAHHI MeTOiB Kiacudikallii 6e3 HaByaHHs, HEUiTKOI JIOTiKY Ta [103BOJIsIE
BA3HAYWTHU JOMIHAHTHI COLiaJIbHO-€KOHOMIYHI PU3UKU 15 Pi3HUX 32 CTYIIEHEM BPa3JIMBOCTI 40 €K30T€HHUX
«moKiB» rpynn MC. C(o)opMOBaHO CUCTEMY iHIMKATOPiB PAaHHBOTO MONEPEIPKEHHS KPU3 Y MEeXaHi3Max yNpaBJliHHA
6e311eKo10, L0 MOJISITae y 3aCTOCYBaHHI KOMITIO3UTHUX iHIEKCiB HEBU3HAYEHOCTi HA OCHOBI METOZY FOJIOBHUX
KOMIIOHEHT, 1O J03BOJIsI€ IIPOBECTY PaHHE PO3Ii3HaBaHHS KPU30BUX IIPOLIECIB Ta MiBUIIATHA OOI PYHTOBAHICTh
OLiHKM iX TPMBAJIOCTI B YMOBAaX Jii «MIOKiB». JlicTayny 1ogaabuoro po3BUTKY MOIEJII OLiHKY Ta aHasli3y piBHA
¢dinancoBoi 6e3nexku MC, ki 3aCHOBaHi Ha BUKOPUCTAaHHI METOZiB TAKCOHOMii, METOZiB aHai3y MaHEeJIbHUX JAHUX, i
IO3BOJISIIOTh BUBHAYMTY HANOibIl 3Havy1Li 3arpo3u (pinaHcoBil 6esneni MC pisHuX 3a piBHEM CTIilKOCTi 10
€K30T€HHUX «IIOKiB» IrpyI, c(popMyBaTH nepeik pakTopis, sIKi AOLITbHO BPaxOBYBATH Iif, 4aC pO3pPOOKM CLieHapiiB
CTpeC-TeCTyBaHH. 3alpONOHOBAHO METOLMYHI I0OJIOKEHHS OLiHIOBAHHSA ITPOCTOPOBOI peaKLii iHAMKaTOpiB
¢dinancooi 6e3neky MC Ha BIIUB «IIOKiB», BiIIMiHHICTb SIKUX I10JISITA€ Y KOMIIJIEKCHOMY BUKOPUCTaHHI METO/iB
KJIaCTEPHOTO aHaJjizy, BUOOPY pelnpe3eHTaHTiB rpym, VAR-Mozesnel noka3HukiB ¢piHaHCOBOiI 6e3neku, VAR-monesnei
3 €K30r€HHMMU 3MiHHMMU PO3BUTKY PEAJIbHOTO CEKTOPA €KOHOMIKM, PO3BUTKY [7100aJIbHOI €KOHOMIKH, 110
D03BOJIIOTh OL[iHUTU TPUBAJIICTb Ta XapakTep QJyKTyaliil inanKaTopis (piHaHCOBOI 6€31eKU BHACILOK BILIUBY
«IIOKiB», BUSIBUTU HalypassuBili nigcucremu gpiHaHcoBoi 6e3mnexu. [lictTany noganbuoro po3BUTKY MOJeli OLiHKY
BIIJIMBY €HEPTreTUYHOTO «IIOKY» Ha iHAMKaTopy PiHaHCOBOi 6e3rieku MC B KOHTEKCTI pO3BUTKY Te€XHOJOTii VAR-
MOJIeJIIOBaHHS Ta PO3POOKYU CTpec-cleHapiiB ¢piHaHCOBOi 6e3neku Ha mifcTasi 3acTocyBanHg TVAR-Mmopenei,
ARDL-Mopenel, o 03BOJISIOTh BUBHAUNTHU AudepeHiioBaHi peskuMy eHepreTUYHoi 6e3IeKku Ta 3HauyIlicTh
BILJIMBY iHOpMaLliflHOTrO KaHajy Ha IMHAMIKy iHIIMKaTOPiB eHepreTUYHOi 6e311eKH Ta, SIK HaclifoK, PiHaHCOBOi
6e3nexu. [IpakTryHa LiHHICTb POOOTHU IOJISITA€ Y PO3POOLI METOAUYHUX MiAXOiB 4O NOOYNOBU MOJEJIEN OLiHKY
BIUIMBY «IIOKiB» Ha 06€3M1eKy €KOHOMIYHUX CUCTEM, SKi € YHiBepCaJIbHUMU Ta MOXYTb OyTU BITPOBAKEH] B
Iisi7IbHICTh eKOHOMIYHMX CUCTEM Pi3HOTo piBHS iepapxii AJ1s1 popMyBaHHS cTpec-clieHapiiB, BUBHAUYEHHS
IIPOTHO3HOTO PiBHS 6e31eKy, POPMYBAaHHS CTpaTerii 3abe3neyeHHs 6e31eKu, oNepeKEHHS KPU30BUX CUTYaLlil.
PesynbTaTy fOCiIKEHHS BIPOBAIKEHO y MPAKTUYHIN [isSJIbHOCTI NigIIPUEMCTB y cpepi iHpopmaLiiHux
TEXHOJIOTi Ta KoMITloTepHux cucteM: TOB « COOTBEA-EKCITIEPT» (mosinka N2 14 Bix 15.10.2020 p.), TOB «PAI3
19» (moBinka N2 01/02 /22 Big 10.02.2022 p.) O6rpyHTOBaHI B pOGOTI 10JI0KEHHS TAKO>XX BUKOPUCTAHO Y
HapyasnbHOMY npoueci XHEY iM. C. Ky3Helud ripy BUK/IaZaHHI JUCHUIUIH «MeToI eKOHOMIKO-CTaTUCTUYHUX
mociinkeHby, «Metonu ta moneni DATA SCIENCE», «kEkoHoMeTprKa-2» (mosinka N2 22 /88-02-28 Bix 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).
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