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

Tema gucepranii:
1. YnipaBi1iHHSI JIIKBiHICTIO IPOLIOBOrO PUHKY Ha OCHOBI MOJI€JIIOBaHHSI IIONIUTY HA GAHKIBCbKi pe3€pBU.

2. Money-market liquidity management on the basis of design of demand on banking reserves.

Pedepar:

1. O6'eKT mOCHiIKEHHS: IPOLEC YIIPaBJliHHA JIKBIAHICTIO rPOIIOBOrO PUHKY. MeTa IOCiIpKeHHS: y3araJbHeHHs Ta
PO3BUTOK HAyKOBO-METOJIMYHUX 3acaj, Ta PEKOMEHJALIN 1040 yIIPaBJIiHHA JIiKBIIHICTIO TPOLIOBOTO PUHKY Ha
OCHOBi MOJI€JIIOBaHHS IIONUTY Ha 6AHKIBChKi pe3epBu. MeTonu NOCiI)KEeHHS | anapaTypa: aHaji3, CUHTE3, iHIyKIlis,
PO3pPaxyHKOBO-aHaJIITUYHUI, EKOHOMIKO-MaTEMATUYHE MOJEJIIOBAHHS, METO]], EKCIIEPTHUX OLIHOK, EKOHOMIKO-
CTaTUCTUYHUI. TeopeTuyHi i NpaKTUYHi pe3yIbTaTH: BUBHAYAIOTHCS YIOCKOHAJIEHHSIM METOANYHUX 3aCa],
VIPaBJliHHS JIIKBIIHICTIO IPOIIOBOTO PUHKY, PO3POOKOI0 KOHIIEMNii pepOpMYyBaHHS MEXaHi3My 30alaHCyBaHHS
IIONMTY Ta MPONO3uLLii FPOIIOBO] JKBiAHOCTI, IO Nepeadadae BIPOBAIKEHHS KOMIIEKCHOTO MiAX0Ly A0
BIOCKOHAJIEHHS [1apaMeTPiB CUCTEMU Pe3epPBHUX BUMOT /1JisI 30epekeHHsI HoTeHiany 6ydepHoi ¢yHkii, Ta
PO30yL0BYU OCHOB KOMYHIKalliliHOI [TOJIITUKY 1I0JI0 Opraxisanii onepatiil 3 peiHaHCyBaHHS KOMEPLiMHUX OaHKIB.
HoBiTHiCTE HOBOBIIPOBAIKEHOTO: 3alIPOIIOHOBAHO OCHOBY KOMYHIKaLIiiHOI MTOJIITUKY Ta il IpOLeAYyPHI €JIEMEHTH
1010 OpraHisaliii oneparifina BifKpUTOMy PUHKY; PO3PO0OJIEHO MiIXOAU 10 TPOTHO3YBaHHS AUHAMIKU

KOPOTKOCTPOKOBUX CTaBOK I'POIIOBOTO PUHKY Ha OCHOBI MOJieJli TPOLIOBOI'O PUHKY; OOI'PYHTOBAHO ITiTXOAU 10



IIPOTHO3YBAHHS IIONIUTY HA JIKBiIHICTb 3 60Ky KOMEPLIMHUX 6aHKIB B YaCTHHI aHaJIi3y WOAEHHOI pe3epBHOI MO3M1ii
6ankiB. CTymiHb BIIPOB3/I>)KEHHSI: pO3POOKY BIIPOBAPKEH y MpakTU4Hy HisnbHicTh AIIITB "ABanp”, M. Cymu. Cdepa

(ras1y3p) BUKOPUCTaHHS: €KOHOMIKa.

2. The object of research: process of monetary market liquidity management. The goal of research: generalization
and development of scientifically-methodical bases and recommendations on management of liquidity of the
money-market on the basis of modelling demand for bank reserves. Methods of research and apparatus: analysis,
synthesis, induction, calculation-analytical, economic-mathematical design, method of expert estimations,
economic-statistical. Theoretical and practical results: are defined by improvement of methodical bases of
management by liquidity of the money-market, development of the concept of reforming of the mechanism of
balancing of a supply and demand of the monetary liquidity providing introduction of the complex approach to
improvement of parameters of system of reserve requirements, and formation of bases of communication policy
on the organization of operations of refinancing of commercial banks. The actuality of infiltrated: bases of
communication policy and its procedural elements on the organization of operations in the open market are
offered; approaches to forecasting dynamics of short-term rates of the money-market on the basis of model of the
money-market are developed; approaches to forecasting demand for liquidity from commercial banks on the basis
of the analysis of a daily reserve position of banks are proved. The level of instillation: developments are inculcated
in practical activity of the JSPPB "AVAL", Sumy. Sphere of usage: economics.
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