SHTpONUMUHAA AMArHOCTUKA KPUNTOPbIHKA U MHCTUTYLMOHAJIbHAA KapTa
MHHOBAL UM

AcninpaHTbl CaHKT-1eTepbyprckoro noMTeXHNYECKoro yHnBepcuteTa letpa Beankoro
3alNTUIN KaHAnAaTckue gncceptaunn B Cneunaan3npoBaHHOM COBETE 10 3KOHOMUKE
Poccuvicko-ApmsHckoro yHusepcuteTa (EpeBaH). Obe 3alymTbl 3aBEPLUNANCL €ANHOMIACHBIM
M0JIOXKUTEJIbHbIM PELLEHNEM, YTO CTaJI0 3HaYNMbIM 3TarloM Pa3BUTUA HAY4YHOr0 COTPYAHNYECTBa
MeXxay ABYMS YHUBEPCUTETaMM.

C 2023 ropa BbiClias MHXXeHepHO-3KOHOMMYecKas WwKona NHCTUTYyTa NpOMbILLIEHHOr0
MeHe[)KMeHTa, 3KOHOMUKK 1 Toprosnu CM6MY n kadenpa sKOHOMUKK 1 puHaHCOB PAY peannsyoT
CeTeBYI0 MarncTepckyto nporpaMmy «d@rHaHCbI», MPOrpaMMy NepenonroToOBKM Mo aHa N3y AaHHbIX
Ha Python, npoekT «[purnaleHHbIN NpenogaBaTesb», @ TakXXe COBMECTHble NybanKauum n Hay4Hble
cekuMn Ha KoH(epeHumax. CoBMeCTHOe Hay4yHoe pyKOBOACTBO acnnpaHTaMu 1 Ux 3almTa

B CneuunanusnpoBaHHoM coseTe PAY cTanu cnefylowmm 3TarnoM 3Toro napTHepCTBa.

Obe gncceptauumn npeactasneHsl B Crieunanm3npoBaHHbIn COBET Mo 3KOHOMUKKe PAY, B cocTaB
KOTOPOro BXOOAT BegyLine yyeHble ApMeHun n Poccuum, B TOM YKC/e YJIeHbl-KOPPECnoHOEHThI
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aKaf4eMun HaykK U COTPYAHUKM MPOPUNbHBLIX Hay4YHbIX MIHCTUTYTOB. 10 UTOraM 3acefaHuin YaeHsbl
CcoBeTa eMHOrIaCcHO Nognep xasv NPpUCyXAeHne y4eHon CTeneHn KaHanaaTa 3KOHOMUYECKMX HayK
acnupaHTam lMonnTexa.

AcnupaHTKa lMosmHa ko6 3awmTnna auccepTaumio Ha TeMy «AHOMaJIbHbIE LIEHOBLIE OBVXEHUS
Ha KPUNTOBAJIIOTHOM PbIHKE: SHTPOMUNHLIA NOAXOL, K YpaBaeHUto (PMHaHCOBLIMU PUCKAMU».

B paboTe npeanoxxeHa METOANKA OLEHKM LIEHOBbIX PUCKOB KPMUMTOBAOT Ha OCHOBE 3HTPOMUNHbIX
NHOMKATOPOB, (PUKCUPYIOLLAsS MHPOPMALMOHHbBIE LLOKKN 40 UX OTPaXXeHUs B KOTUPOBKax. Moaxon
obbeanHseT ARIMA-NPOrHO3 € SHTPOMUNHBLIM aHAIM30M HOBOCTHOIO MOTOKA; Ha AaHHbIX Bitcoin

3a 2017-2024 roabl TOYHOCTb MNPOrHO3a HanpasJ/ieHNs LeHbl focTurna 69%. PesynbTaTbl MOryT
NCNOJ1b30BaTbCA B (PMHAHCOBOM MOHUTOPUHIE, paboTe MHBECTULNOHHLIX (hOoHA0B, BaHKOB

N perynsTopos.

AcnupaHT ToHHM Cebbarrasa npeacTaBun gucceptaunto «OLeHKa MHCTUTYLMOHANbHON cpeabl
Pa3BMUTUSA PbIHKOB Hay4HbIX NCCEA0BaHMA N MHHOBaUM B Poccuinckon ®epepaumn». iccnenoaHume
npepnaraeT MoAeslb UHCTUTYLMOHANbHOWN cpeabl PpermoHoB Poccun, o0b6beanHA0LLYO
NHCTUTYLNOHAIbHO-3BOJIOLMOHHbIN, NPOCTPAHCTBEHHbLIN U MHHOBALIMOHHLIA MOAXO0AbI.

C npumeHeHnem meTtofa DEA, (hakTOPHOr0 1 perpecCMoHHOro aHanamsa Ha faHHbIX 3a 2019-2024
rOAbl BbiABAEHbI CTUMYJIbl U Bapbepbl Pa3BUTKA, MOCTPOEHa TUMONOr NS PErMOHOB 1 MPEeasoXKeHbI
MeXaHWN3Mbl CHUXKEHUS MEXPErnOoHabHON acuMMeTpuK. Pe3ynbTaTbl BHEAPEHbLI B Y4eOHbIN npoLecc
N MCNONb3YTCA NpK pa3paboTke CTpaTernin permoHaabHOro pa3BuTums.

Obe gnccepTauunm BeINOAHAANUCL B NabopaTopuax BUILL CM6MY — HU «MonuTtex-UHBeCT»

n y4ebHon nabopatopumn «MoaennposaHume 1 LNGPOBM3aLUNS COLMANbHO-3KOHOMUYECKMNX CUCTEM>,
PYKOBOAMUTEJIAMUN KOTOPbIX ABNAIOTCA A0LeHTbl KoHHUKOB E.A. n iImutpnes H. []. CoBMeCcTHas
NnoAroToBKa aCnMpaHTOB N UX yCNeLlHble 3aWwmnThl B CNeunann3nposaHHoM cosete PAY
NOATBEPXAAIOT YCTONYMBLIN XapakTep napTHepcTBa CM6MY n Poccnincko-ApMAHCKOr0 YHUBEpPCUMTETa
M CO3[al0T OCHOBY A4 AaJibHenLWwero pacluMpeHns Hay4Horo cCoTpyaHM4ecTBa.



