O0Js1ikoBa KapTKa aucepTaii

I. 3arasibHi BimOMOCTI

Jep>kaBHUH 00J1iKOBHH HOMeP: 0405U000753
Oco006J1uBi TO3HAYKH: BinKpura

JaTa peectpaunii: 02-03-2005

Craryc: 3axumeHa

PexBi3utu Hakasy MOH / Haka3y 3aKjazy:

I1. BizomocrTi nipo 3700yBaya

Baacue IlpizBume Im'a Ilo-6aTbKOBI:
1. KoBanienko Onis MuxaniiBHa

2. Kovalenko Yulia Mikhailivna

KBasmigikamis:

InenTudikarop ORCID ID: He 3acrocosyerbcs
Bup, pucepranii: kanguzaar Hayk
AcnipaHTypa/JIOKTOpPaHTypa: Tak

IIIndp HayKoBOi cneniaabHOCTI: 08.04.01

Ha3Ba HayKoOBOi CIeNiaJIbHOCTI: QinaHCcy, rpomoBHii 06Ir i KpeauT

T'anyss / ramysi 3HaHB. He 3aCTOCOBYETHCS

OcBiTHBO-HayKOBa Mporpama 3i creniaJbHOCTI: He 3acTocoByeTbCs

JaTa 3axHCTy: 17-02-2005

CreniaJbHICTh 32 OCBITOO: 7.050101

Micue po6oTH 34,00yBayva: Akanemist iepKaBHOi IOAATKOBOI CIIy)K6U YKpaiHu

Kopg 3a €IPIIOY: 02973089

Micue3HaxoaykeHHs: 08200, Ykpaina, Kuiscbka 061., M.Ipninb, Byn.K.Mapkca, 31

dopma BaacHOCTI:

Cdepa ynpaBiriHHS: [lepkaBHa 1oaTKOBa agMiHicTpauis Ykpainu

ImenTudikarop ROR: He zacrocoyerbcs



I11. BimomMocTi mpo opranizariiio, e Big0OyBcsl 3aXHCT

Iudp cnenianizoBaHOi BYEHOI pagH (pa30Boi CIeliaai30BaHOi BY€HOI pagH): [ 27.855.01
IloBHe HaliMeHYBaHHSI IOPHUAUYHOI OCOOH: VHiBepcUTeET nepKaBHOI (icKaIbHOI Ciryk6u YKpainu
Kopg 3a €IPIIOY: 40233365

Micue3HaxoaKeHHS: By/. VHiBepcuTeTchKa, 31, M. Ipninb, Kuiscbka 0671, 08205, Ykpaina

dopma ByracHoCTI:

Cdepa ynpaBiiHHS: JlepkasHa dickasnbHa cyx6a YKpainu

InenTudikarop ROR: He zacrocosyerscs

IV. BimomocTi Ipo niznpueMcTBO, YCTaHOBY, OpraHi3alliio, B sIKi# 0yJ10
BHKOHAHO JHCEPTaIlilo

IloBHEe HaliMEeHYBaHHS IOPUAHYHOL 0COOH: Akasiemist iep>KaBHOI MOIATKOBOI CITy>K6U YKpainu
Kopg 3a €IPIIOY: 02973089

Micue3HaxoaKeHH: 08200, Ykpaina, KuiBcbka 0671., M.Ipninb, Bys.K.Mapkca, 31

dopma ByracHOCTI:

Cq)epa yIIpaBJIiHHﬂZ Jep>kaBHa OJAaTKOBa afiMiHicTpalis Ykpainu

InenTudikarop ROR: He zacrocosyerscs

V. BizomocTi npo gucepraniio
MoBga guceprariii:
Koau TeMaTHYHHUX PYyOPHK: 06.71.25

Tema gucepranii:
1. YnpaBsiHHs ¢piHaHCOBUMMU iHBECTULSIMU

2. Financial investments administration

Pedepar:

1. O6'exT mocnimxeHHs. [HBecTHULiNHI BinHOCUHM y piHAaHCOBOMY CeKTOpPi ekoHOMiKM. MeTa nocimkenHs. Po3pobka
TEOPETUKO-METOIUYHOrO 3a6e31e4eHHs yIIpaBiliHHA (QiHaHCOBUMU iHBECTHULIISIMU, CIIPSIMOBAHOIO Ha PO3IIMPEHHS
POJIi IMX iHBECTULIN Y AisJIBHOCTI iIHCTUTYLIIMHUX iHBECTOPiB. MeTOM NOCIIIPKEHHS: IialeKTUYHUH, rpadiyHni,
aHaJli3y Ta CUHTE3y, CTATUCTUYHI Ta EKOHOMIKO-MaTEMATUYHI METOLU, CUCTEMHUN i IOPIBHSJIBHUY aHAJII3.
TeopeTruuHi i npakTyyHi pe3yabratu. CPOpMysIbOBaHi Ta OO PYHTOBAHI HAyKOBI MTOJIO’KEHHS], BUCHOBKU Ta
pexkoMeHpalii 36aradyloTb T€OPilo i NPaKTUKY YIpaBsliHHS (iHAHCOBUMM iHBECTULiSIMY, MAIOTh 3HAUHY [IPAKTUYHY
LiHHICTb 117151 BU3HAYEHHS LIiJIel iHCTUTYLiMHOrO iHBecTopa, GOPMyBaHHS MOr0 CTpaTerii i TAKTUKY Ha (PiHAHCOBOMY
PUHKY, MOHiTOpUHTY noptdesns ¢piHaHCOBUX iHBecTULiil. HOBiTHICTH HOBOBIIPOBaAKyBaHOTro. OfepKaHo TaKi
HaMBa’KJIMBIlli pe3yJIbTaTH, SIKi BU3BHAYAIOTh BHECOK Y PO3POOKY IIPOOJIEMH Ta XapaKTePU3yI0Th HAYKOBY HOBU3HY
po60oTH: BIleplIe JOBELEHO TOTOXKHICTb iHCTPYMEHTIB (DiHAHCOBOTO iHBECTYBaHHSI Ta (PiHAHCOBOTO PUHKY,
OOGI'PYHTOBAHO aBTOPCHKE TJIyMad€HHs TepMiHy "diHaHCOBUII iHCTpyMEHTapiil", 3alpONIOHOBAHO 6AraToOPiBHEBY

CXEMY PO3MillleHHS aKTUBIiB iHCTUTYLITHMX iHBECTOPIB 13 3aCTOCYBaHHAM KOBapialilHOr0O METOAY OLiHKM PUHKOBUX



pusukiB Value-at-Risk (VaR); ynockoHaneHno: Bu3Ha4eHHs Kareropii "(pinaHcoBi iHBecTULii"; METOAWYHI MiIX0OM 1O
cerMeHTalii piHaHCOBOTO PUHKY; aJITOPUTM IIPOLIeCY YIIPaBiIiHHS (piHAHCOBUMMU iHBECTULISIMU IHCTUTYLITHUX
iHBeCTOPpIB 3arajioM i 3 ypaxyBaHHSIM 0COOJIMBOCTEN IisI/IbHOCTI KOXKHOTO iHCTUTYTY; OTPUMAaJIY NIOAaJIbIINHA
PO3BUTOK crucTeMa (iHAHCOBOTO IHCTPYMEHTAPIIO [J1s1 IHCTUTYLiIHUX iHBECTOPIB i HAIPSIMU aKTMBi3aLlii
¢iHaHCOBOrO iHBeCTyBaHHs B YKpaiHi. CTymniHb ynpoBaiKeHHs1. OCHOBHI BUCHOBKHU 3a Pe3yJIbTaTaMU JOCJIiIPKEHHS
BHKOpHCTaHi Jlep>kaBHOI0 KOMicCi€lo 3 perysitoBaHHs pyuHKIB piHaHCOBUX nocayr Ykpainu (nosingka N2 20 /814 Bif,
12.02.04), lep>xaBHOIO KoMici€lo 3 LIiHHUX nanepis Ta GOH0BOro PMHKY (noBinka N2 27 /7061 Big 03.06.04), AT
"Vkpin6aHk" (moBinka N2 01/1228 i 28.05.04), a TakoX y HaByaslbHOMY Npoueci HalioHanbHOI akagemii 1ep>kaBHOI
[10/IATKOBOI Cy>K61 Ykpainu (mosinka N2 1612 /01-12 Big 27.05.04) Ta KuiBcbkoro HalioHaJIbHOTO €KOHOMIYHOTO
yHiBepcuTeTy (nosigka Big 06.04.04). Cdepa BuKoprcTaHHs. YIIpaBiaiHHs (QiHAaHCOBUMU iHBECTULSIMU
IHCTUTYLIITHUX IHBECTOPIB.

2. Research object. Investment relations in the financial sector of economy. Research purpose. Working out a
theoretical and practical provision of financial investments administration that is aimed on expansion of the role of
these investments in the institutional investors' activity. Research methods: dialectical, graphic, analysis and
synthesis, statistical, economic and mathematical methods, system and comparative analysis. Theoretical and
practical results. Well-founded scientific principles, conclusions and recommendations made improve the theory
and practice of financial investments administration, have sufficient practical value for working out the investor's
purposes, his strategy and tactics in the financial market, monitoring of financial investments portfolio. Novelty of
the innovation. The important results have been got that show the contribution to problem elaboration and
scientific novelty of the thesis: identity of the instruments of financial investment and financial market is proved
forthe first time; author's interpretation of the notion "financial instruments" is motivated; multileveled scheme of
institutional investors' assets allocation is proposed using the covariation method of market risks estimation
Value-at-Risk (VaR); there improved: definition of the notion "financial investments"; methodical approaches to
segmentation of financial market; algorithm of process of financial investments administration of institutional
investors in general and including the peculiarities of each institute activity; there is worked out the system of
financial instruments for institutional investors and the directions of financial investment activation in Ukraine.
Level of adoption. Main conclusions based on the research results are used by the State commission on regulation
of financial services markets of Ukraine (reference N220 /814 of 12.02.04), State commission on securities and stock
market (reference N227 /7061 of 03.06.04), JSC "Ukrinbank" (reference N201,/1228 of 28.05.04), in education process
ofthe National Academy of State Tax Service of Ukraine (reference N21612 /01-12 of 27.05.04) and Kyiv National
University of Economics (reference of 06.04.04). Sphere of usage. Administration of institutional investors'
financial investments.

Jep>kaBHUHM peecTpauiiiHuii Homep [IiP:

IIpiopuTeTHHI HaNIpsIM PO3BUTKY HayKH i TEXHIKH:
CrpareriyHu# NpiopHTETHUI HAIIPSIM iHHOBaLiHHOI AiSJILHOCTI:
IlizcyMKu BOCIiAKEHHS:

ITy6osrikamii:

HaykoBa (HayKOBO-TE€XHiYHa) IPOAYKILisi:
ConuiasibHO-€KOHOMIYHA CIIPSIMOBaHIiCTh:

OxopoHHi goKymeHTH Ha OIIIB:

BrnpoBaakeHHs pe3yJIbTaTiB AHCepTalii:

3B'S130K 3 HAYKOBHMH TEMaMH:



VI. BizoMocTi mpo HayKOBOT0 KEPiBHUKA /KEePiBHHUKIB (KOHCYJIbTAaHTA)

Baacue IIpizBume Im'a Ilo-6aTbKOBI:
1. [lepecapa A.A.
2. Peresada A.A.

KBasigikanis: n.e.u., 08.04.01
InenTudikarop ORCID ID: He 3acrocosyetncs
JoparkoBa iHdpopmamnist:

IloBHe HaiMEeHYBaHHS IOPHIHYHOI 0COOH:
Kopg 3a €1PIIOY:

Micue3Haxoa KeHHSI:

dopma By1acHoCTI:

Cdepa ynpasiiHHS:

InenTudikarop ROR: He zacrocosyerscs

VII. BizomocTi npo odiniliHuX OIIOHEHTIB Ta pEl€H3€HTIiB
OdiniitHi onoHEHTH
BiacHe IIpizBuie Im'sa I1o-6aTbKOBI:

1. Mopos A.M.
2. Mopo3 A.M.

KBasidikanis: n.e.n., 08.04.01
InenTudikarop ORCID ID: He 3acrocosyetses
HoparkoBa indopmamnist:

IloBHe HaliIMeHYBaHHS OPUAUYHOI 0COOH:
Kop 3a €IPIIOY:

Micue3HaxoaKeHHS:

dopma BaacHoOCTI:

Cdepa ynpasiiHHS:

Imentudikarop ROR: He zacrocosyerbcs

Baacue IlpizBume Im'a Ilo-6aTbKOBI:
1. Jlynis B.JL
2. Jlynis B.JL

KBasmigikanis: x.e.n., 08.04.01

InenTudikarop ORCID ID: He 3acrocosyetbcs



JoparkoBa iHdpopmamnist:

IloBHEe HaHMEHYBaHHS IOPHIHYHOI 0COOH:
Kop 3a €IPIIOY:

Micue3Haxoa KeHHS:

dopma ByTacHOCTI:

Cdepa ynpassriHHS:

InenTudikarop ROR: He zacrocosyerscs

Penensentu

VIII. 3aKkJII04Hi BiZmoMOCTi
BsiacHe IIpi3Buie Im'sa ITo-6aTbKOBI
TOJIOBH paju

ByiacHe Ilpi3Buiie Im's ITo-6aTbKOBI

TOJIOBYIOYOTO Ha 3acCiiaHHi

BignoBigasbHUMH 3a HiATOTOBKY

00JIiKOBUX JOKYMEHTIB

Peectpartop

KepiBHuk Bigginy YKpIHTEI, mpo €
BiZIIIOBiZaJIbBHUM 32 peeCcTpallilo HayKOBOi

OisSIIBHOCTI

MenbHuxk I1.B.

MenbHuk I1.B.

IOpuenko T.A.



