O0Js1ikoBa KapTKa aucepTaii

I. 3arasibHi BimOMOCTI

Jep>kaBHHH 00J1iKOBHI HOMep: 0412U006552
Oco006J1uBi TO3HAYKH: BinKpura

JaTa peectpauii: 14-12-2012

Craryc: 3axumeHa

PexBi3utu Hakasy MOH / Haka3y 3aKjazy:

I1. BizomocrTi nipo 3700yBaya

Baacue IlpizBume Im'a Ilo-6aTbKOBI:
1. HIBapy OnekcaHup BikTopoBuy

2. Shvarts Oleksandr Vyktorovych

KBasmigikamis:

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

IIndp HaykoBOi cneniaabHOCTI: 08.00.08

Ha3zBa HayKoBoOi creniaibHOCTI: ['powi, dinancy i kpenut

T'anyss / ramysi 3HaHB. He 3aCTOCOBYETHCS

OcBiTHBO-HayKOBa Mporpama 3i creniaJbHOCTI: He 3acTocoByeTbCs

JlaTa 3axHcCTy: 16-11-2012

CreniaJbHICTh 32 OCBiTOIO: 8.050105

Micue po6oTH 34,00yBaya: Kpusopisbkuii ekoHOMi4HMIA iHCTUTYT JIBH3 "KpUBOpIi3bKNMii HAL[iOHAIBHMI

yHiBepcuTeT"

Kopg 3a €IPIIOY: 37664469

Micue3Haxom KeHHs: 50000, m. Kpusuii Pir, Bys. K. Mapkca, 64

dopma ByracHOCTI:

Cdepa ynpaBiriHHS: MiHicTepCTBO OCBITH i HAyKH, MOJIOZ Ta CIOpTy YKpaiHu

InenTudgikarop ROR: He zacrocosyerscs



I11. BimomMocTi mpo opranizariiio, e Big0OyBcsl 3aXHCT

Iudp cnenianizoBaHoi BYEHOI pagH (Pa30Boi CIeliaJai30BaHOi BYEHOI pagu). [126.006.04
IloBHe HaliMeHYBaHHSI IOPHUAHUYHOI OCOOH:

Kop 3a €IPIIOY:

Micue3HaxoaKeHHS:

dopma ByracHoCTI:

Cdepa ynpasiriHHS:

InenTudikarop ROR: He zacrocosyerscs

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

BHKOHAHO JHCEPTaIlilo

IIoBHe HaﬁMeHyBaHHﬂ lOpI/I,ZLH‘IHO'l' 0COO0MH: Jlep>kaBHUI BUILIUI HAaBYAJIbHUM 3aKiaf "KuiBCbKUM

HalliOHaJIbHUI €KOHOMIYHMI YHiBepCcUTET iMeHi Baguma 'etbmaHa"
Kog, 3a €IPTIOY: 02070884

Micue3Haxoa KeHHs: 03680, m.Kuis, np.[lepemoru, 54 /1
dopma By1acHoCTI:

Cdepa praBJIiHHﬂ: MiHicTepcTBO OCBiTH 1 HayKU YKpaiHu

InenTudikarop ROR: He zacrocosyerscs

V. BimomocTi npo guceprauiio
Mosga guceprarii:

Koau TemaTHYHHUX PYOPHK: 06.73.55
Tema gucepranii:

1. VrpaByiHHS aKTUBaMU i macuBaMU OaHKY

2. Asset and Liability Management in Bank

Pedepar:

1. Y nuceprauii y3arajibHeHO TEOPETUKO-METOJI0JIOTiYHi OCHOBH YIIPaBJliHHS aKTMBaMMU i IacMBaMU 0aHKY Ta
PO3p06JIEeHO PEKOMEHIallii 010 BAOCKOHAIEHHS LIbOTO MpoLecy. BU3HaueHo cucteMy 3aBiaHb €(DEKTUBHOTO
yIIpaBJIiHHS aKTMBAaMU i nacuBamu 6aHKy. Ha OCHOBI aHasizy MeTOIiB, SIKi 32CTOCOBYIOTbCSI IIPY YIIPABJIiHHS
aKkTUBaMHU i nacuBamu, po3pobseHa kinacudikais iHcTpymeHTapito YAIL V po60Ti IponoHyoThCs MEBHI nigxonu 1o
BIOCKOHAJIEHHS OL[iHIOBAaHHS Ta YIPaBJliHHS aKTUBaMHU i nacuBamu 6aHKy. Haii6inbll CyTTEBUMU 3 HUX €
BpaxyBaHHS YyTJIMBOCTi aKTUBIB Ta IIACUBIB 10 3MiHM MIPOLLEHTHMX CTABOK IIPY BUKOPUCTAHHI METOy remny IJsl
VIPAaBJIiHHS NIPOLEHTHUM PU3MKOM, pO3pobiieHa cucTemMa KoeillieHTiB 17151 OLiHIOBAaHHS [TPOLEHTHOTO PU3KKY Ta
BM3HAY€HA MOJEJb ONTUMI3allil CTPYKTYpHU aKTUBIB i IacuBiB. [IpoBeeHO NOCIIIKEHHS MOKINBOCTEN

IIPAKTUYHOI'O 3aCTOCYBAaHHA JAdHUX peKOMeH,ﬂaIﬂﬁ OGaHKaMU YKpaiHI/I.

2. This dissertation summarizes the theoretical and methodological basis and also the developed recommendations
to improve the management of assets and liabilities of the bank. Defined system tasks effectively manage the



assets and liabilities of the bank. And based on the analysis methods used in Assets and Liabilities Management,
ALM tools developed classification. This work offers some approaches to improve the assessment and
management of assets and liabilities of the bank. The significant aspects of this work are the consideration of the
sensitivity of assets and liabilities, changes in interest rates when using GAP method to manage interest rate risk,
the system of coefficients to assess interest rate risk, and the optimization of the structure of a specific type of
asset and liability. A research of the practical possibilities of applying these recommendations in banks of Ukraine.

Jep>kaBHHH peecTpauiiiHuii Homep [IiP:

IIpiopuTeTHHI HaNIpSIM PO3BUTKY HayKH i TEXHIKH:
CrpareriyHu# NpiopHTETHUI HAIIPSIM iHHOBaLiHHOI AiSJILHOCTI:
IlizcyMKu AOCIiAKEHHS:

ITy6stikamii:

HaykoBa (HayKOBO-TE€XHiYHa) IPOAYKILisi:
ConiasIbHO-€KOHOMIYHA CIIPSIMOBaHICTh:

OxopoHHi goKymeHTH Ha OIIIB:

BrnpoBaakeHHS pe3yJIbTaTiB AHCepTalii:

3B'S130K 3 HAYKOBHMH TEMaMH:

VI. BizomocCTi Ipo HayKOBOr0 KEPiBHHKA/KEPiBHHUKIB (KOHCYJIbTAaHTA)

BiacHe IIpi3Buie Im'sa I1o-6aTbKOBI:
1. Kononarceka Jlapuca BacusniBHa

2. Konopatska Larysa Vasylyvna

KBasigikamis: k.e.n., 08.00.08
InenTudikarop ORCID ID: He 3acrocosyetses
JopaTrkoBa indpopmanist:

IloBHe HaliMeHYBaHHSI IOPHUAHUYHOI OCOOH:
Kopg, 3a €IPITIOY:

Micue3HaxoaKeHHS:

dopma BaacHOCTI:

Cdepa ynpasiiHHS:

ImenTudikarop ROR: He zacrocoyerbcs

VII. BinomocrTi npo odiniliHuX OIIOHEHTIB Ta PELL€H3E€HTIiB
OdiuiiiHi OTIOHEHTH

Baacue IlpizBumie Im's I1o-6aTbKOBI:



1. KysHenosa JlrogpMmuia BikropiBHa

2. Kysnenosa Jlrogmuiia BikropiBHa

KBasigikamis: n.e.n., 08.00.08
InenTudikarop ORCID ID: He 3acrocosyetses
JoparkoBa indopmamnist:

IToBHe HaliMeHYBaHHS IOPHIHNYHOI 0COOH:
Kop 3a €IPIIOY:

Micue3HaxoaKeHHS:

dopma BaacHOCTI:

Cdepa ynpasitiHHS:

Inentugikarop ROR: He zacrocosyerscs

BaacHe IlpizBume Im's I1o-6aTbKOBI:
1. Josranp JKanHa MukosaiBHa

2. Jopranb JKanHa MukoJiaiBHa

KBasigikamis: k.e.n., 08.00.08
InenTudikarop ORCID ID: He 3acrocosyerscs
JoparkoBa iHdpopmamnist:

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

Micue3Haxoa KeHHSI:

dopma ByracHoCTI:

Cdepa ynpasiiHHS:

InenTudikarop ROR: He zacrocosyerscs

PeuenseHTu

VIII. 3aKkJII04Hi BiZoMOCTi
BiiacHe IIpi3Buine Im'sa ITo-6aTbKOBI

TOJIOBH paju

BiiacHe IIpi3Buie Im'sa ITo-6aTbKOBI

rOJIOBYIOYOTO Ha 3acigaHHi

BigmoBigasbHUH 32 MiATOTOBKY

00JIIKOBHX JOKYMEHTIB

PeecTparop

denocos Bikrop MuxainoBuy

denocos Bikrop Muxainosuy



KepiBuuk Bigginy YKpIHTEI wo e
BiZITIOBiZaIBHUM 3a peecTpallilo HayKoBoi IOpuenko T.A.

JisiIbHOCTI




