Kox Ta Ha3Ba TUCIUIIIIHU YKPAiHCHKOIO
MoBor0/ Ha3zBa nqucuuniay aHriniichKOr0
MOBOIO

1-076-10 YripaBiiHHS pU3UKaMU KPUITOBATIOTHOTO
noptdenro / Risk Management of a Cryptocurrency
Portfolio

PexoMeHyeThCs AJ1s Taly3i 3HAHb
(cneyianvrocmi, 0c8imHbOI npocpamu)

Jnist cienianbHOCTEH yCiX raimy3ei 3HaHb

Kadenpa (3aznauamu nosny nazey
Kagheopu)

ExoHOMIKH, MIMPUEMHUITBA TA YIPABIIHHS
HiAPUEMCTBAMHU

[LLIL HIII (3¢ moscrueocmi)

Pisens BO

nepumii (0akanaBpChKuil)

KVYPC, cemectp (6 sxomy b6yoe
BUKIIA0AMUCH)

MoBa Bukia1anasg

VYkpaiHcpka

[TpepexBi3uTH (nepedymosu usuerHs
oucyuniinu)

He nepenbaueno

Yomy 1ie nikaBo/Tpeda BUBUATH

®opMyBaHHS y CTYACHTIB KOMIUICKCHOTO pPO3yMIHHS
cnenudiki PpU3MKIB HAa KPUNTOBATIOTHOMY PHUHKY,
OMaHyBaHHS METOMIB iX ineHTH]iKaIlii, OI[IHKK Ta
MiHiMi3anii, PO3BUTOK HABUYOK noOynoBu
TUBEpCU(PIKOBAaHUX KPUNTOBATIOTHUX TOPTQETiB 3
ONTUMAJIbHAM  CIIIBBIJHOIIEHHSAM  JOXOJAHOCTI  Ta
pu3uKy. Jlucuuriiga € 0coOJIMBO aKTyalIbHOIO B YMOBaX
CTPIMKOTO  PO3BUTKY  IUGPOBUX  aKTHBIB  Ta
HEOOX1THOCTI MpOoQeciitHOro miaXoay 10 1HBECTYBaHHS
B KPUIITOBAJIFOTHOMY IIPOCTOPi

[lepemik TeM 3 TUCHUTIIIHA

1. Tunomnoris Ta Kyacugikaris PHU3UKIB
KPUITOBAIIOTHOTO MOPTQEITIO.

2. PuHKOBI pH3HMKH:  BOJATHIIBHICTB,  KOpPEISIIis,
TKBIIHICTh KPUTITOAKTHBIB.

3. TexHONOTIYHI pPHU3HWKH: BPa3JIMBOCTI OJIOKYEHH-
Mepex, ataku 51%, MacmTaboBaHICTh.

4. PerynatopHi pU3MKU: MDKHApOJHI Ta HalllOHAJIbHI
HiAXOJIU JI0 PETyIIOBAaHHS KPUIITOBAIIOT.

5. Onmepartiitai PHU3BUKH: Oesreka 30epiraHHs,
Kibep3arpo3u, maxpancTso.

6. Kimekicui Metoau ominku pusukiB: VAR, Sharpe
Ratio, Maximum Drawdown.

7. JluBepcudikallis KpUITOBAIIOTHOTO  MOPTQEto:
CTpaterii Ta METOIM ONTHUMI3AIlil.

8. XemkyBaHHS PHU3WKIB 3a JIONMIOMOTO JICPHBATHBIB
Ta KOPEJSALIHHUX CTpaTerii.

9. On-chain aHawi3 TUTst OIIIHKH PU3UKIB
KPUNTOBAIIOTHUX 1HBECTULIIH.

10. [ToOymoBa CcTPECOCTIHKUX KpUNITOMOPTHEIiB IS
PI3HUX PUHKOBUX ITUKIIB.

Sk MOXHa KOpPHUCTYBAaTHUCA HAOyTUMH
3HAHHSIMU 1 YMIHHSMHA
(Komnemenmuocmi)

OTtpumaHni 3HaHHS Ta YMIHHS JaIyTh 3MOTY PO3pOOJIATH
KOMIUIEKCHI ~ CTpaTerii ympaBliHHSI pHU3UKaAMU TPU
IHBECTyBaHHI B KpUITOBAIIOTH, OyayBaTH 30a1aHcoBaHi
KPHUIITOBAJIIOTHI noptdenri 3 ypaxyBaHHSM
1H/IMBITyaNbHOTO CTABJICHHA JI0 PU3HMKY, 3aCTOCOBYBATH
CydacHI  aHAJIITHYHI  IHCTPYMEHTH JUIs  OIIHKH




NOTEHIIMHUX 3arpo3, e()eKTUBHO pearyBaTH Ha 3MiHH
PUHKOBOi ~ KOH'IOHKTYpH,  3a0e3meyyBaTH  3aXHUCT
1M(POBUX aKTUBIB BiJl PI3HOMAHITHHUX 3arpo3

OuikyBaHi pe3yJIbTaTH HaBYaHHS

CryneHTH 3MOXYTh iIeHTU(DIKYBATH Ta KiIacu(iKyBaTH
cienuiyHi  PU3UKK  KPUIITOBAIIOTHOIO  PUHKY,
3aCTOCOBYBATH Pi3HOMAHITHI KUTBKICHI Ta SKICHI METOJIA
JUIS  iX OIIIHKW, BIPOBADKYBATH JWBEpCHUdIKAIliiHI
cTpaTerii Juis ONTHUMi3alii CHiBBIAHOIICHHS PH3HKY i
JIOXOJTHOCTI, BUKOPUCTOBYBATH IHCTpYMEHTH
TEXHIYHOTO Ta (yHAaMEHTAIbHOTO aHaNizy s
NPUAHATTA OOTPYHTOBAHUX IHBECTHIIIWHUX PIIICHb,
po3pobATH 1H/IMBITyaNbHI CUCTEMHU PpU3HK-
MEHE/DKMEHTY JUIsl PI3HUX THUIIB KPUITOBAIKOTHUX
IHBECTODIB

Indopmariiitne 3a6e3nedyeHHsS

HaykoBi myOmikamii, ONOpPHHMI KOHCIEKT JIEKIIii,
METOJIMYHI BKa31BKH, CIIEKTPOHHI PECYPCH

Bunyn HaBuanpHUX ~ 3aHATH  (eKyii,
NPaKmu4Hi, CeMiHaApCoKi, 1a00pPamopHi
3aHAMmMA Mowjo)

Jlexuii, mpakTU4HI 3aHATTS

Bupg CECMCCTPOBOI'O KOHTPOJIIO

mudepeHIIIHOBaHUH 3aTiK

MaxkcumanbHa KUTBKICTh 3/100yBaviB
Ha cemecTp/ MiHiManbHa KIUJIBKICTh
3100yBaviB (Minbku 01 MOGHUX,
MEOpUUX OUCYUNIIH, 3a
HeobXxiOHOCmi)

be3 oOMexeHb

Jekan daxkynbTeTy.

Temana  PUHHBKO




