O0Js1ikoBa KapTKa aucepTaii
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Jep>kaBHHH 00J1iIKOBHI HOMep: 0408U001684
Oco006J1uBi TO3HAYKH: BinKpura

JaTa peectpamnii: 18-04-2008

Craryc: 3axumeHa

PexBi3utu Hakasy MOH / Haka3y 3aKjazy:

I1. BizomocrTi nipo 3700yBaya

Baacue IlpizBume Im'a Ilo-6aTbKOBI:
1. IanoBa Tetsina ['eopriiBHa

2. Ivanova Tetyana Georgiyivna

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

JaTa 3axHCTy: 24-03-2008

CneniaJbHICTh 3a OCBITOIO: 8201/2

Micue po6oTH 34,00yBayva: JlepkasHuil BULIMIl HABYaIbHMI 3aKyaz "KUiBChbKMIl HALLIOHAIbHUIT EKOHOMIYHUIA

yHiBepcuTeT iMeHi Baguma 'eTbmaHa"

Kopg 3a €IPIIOY: 02070884

Micue3Haxoa>keHHs: 03680, m.Kuis, np.Ilepemorny, 54 /1

dopma ByracHOCTI:

Cdepa ynpaBiriHHS: MiHicTepcTBO OCBiTH i HayKu 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. YnpaBmiiHHS 6aHKIBCbKUM NMOPT(desieM aKTHBIB

2. The management of a bank's portfolio of assets

Pedepar:

1. lisnbHicTh 6aHKIB, I0B's13aHa 3 POPMYBaHHSM Ta YIIPaBJIiHHSAM 0aHKIBCbKUM NopTdesieM akTuBiB. OO pYHTYBaHHS
TEOPETUYHUX Ta METOJUYHUX 3aCaji IPOLECy YIIPaBJliHHS 0aHKIBCbKUM NOPTQeieM aKTUBIB Ta PO3POOJIEHHS
IPAKTUYHUX PEKOMEH ALl MO0 BAOCKOHAIEHHS YIIPABJIiHHS NOPTQeeM 6aHKIBCbKUX aKTUBIB 32 JOIMIOMOTOI0
CHCTEMHU YIPaBJIiHHS NOPTQeIbHUMN PU3UKAMU Ta MiJBUIIEHHS IPUOYTKOBOCTI aKTUBIB 6aHKiB. MeTomau:
IiaJIEKTUYHUI, CUCTEMHUH Ta iCTOPUYHUN MIIXOOU, METOIM aHasli3y i cuHTe3y, IHAyKUii 1 gemyKuii, aHasorii Ta
€KCTPAINoJIsLil, y3araJbHEHHS, EKOHOMIKO-MaTEMATUYHI METOLY, METOJ, EKCIIEPTHUX OL[iHOK. J0CIIiIKEeHO
OaHKiBCbKMM NopTdesiem akTuBiB. CUCTEMATU30BAHO 1 YTOUHEHO MOHSTIHHO-KaTeropiajbHUi anapar JOCiIKeHb.
CdopMyIbOBAHO aBTOPChKE BU3HAYEHHS [IOPTQEIsi 6aHKIBCbKUX aKTUBIB. JlOCIIiIPKEHO PU3UKH, Ki CYyIPOBOIKYIOTh
aKTUBHi onepallii 6aHKiB Ta 3alPONIOHOBAHO ixX Knacudikaito. [IpoaHani3oBaHO CTPYKTYPY, AUHAMIKY,

IIpUOYTKOBICTb, PU3UKOBICTh NOPT(eJsl akTUBIB 6aHKIB YKpaiHu. 3arrporloHOBaHO METOAMYHI MiAX0nu 10



yIIpaBJIiHHS 6AaHKIBCbKUM MOPT(eseM aKTUBIB, SIKi JA0Th 3MOTY 3HU3UTHU PU3UKU Ta YTPUMATH iX Ha JOyCTUMOMY
piBHi. OGI'PYHTOBAHO aHAITUYHI IPUIOMHU, BUKOPUCTAHHS SIKUX Y [IPAKTUYHIN IisJIbHOCTI 6aHKIB CIIPUSATHME
YIOCKOHAJIEHHIO NIpOoLieCy yIpaBiliHHS nopTdesnem 6aHKiB: VAR-TexHo0rii, OpraHizalniiiHo-CTPyYKTypHY MOJ€Jlb
VIPaBJliHHS JIIKBIIHICTIO IOPTQeEIst aKTUBIB, TpPaHC(EPTHE LIIHOYTBOPEHHS, CTPATEriyHe, Ol€paTUBHE i piHaHCOBE

IJIaHyBaHHA. baHKiBCbKa cuctemMa YKpaiHy, HaB4aJlbHUM MIPOLIEC.

2. Activity of banks, related to forming and management by the bank brief-case of assets. Ground of bases of
process of management by the bank brief-case of assets and development of practical recommendations
theoretical and methodical, in relation to perfection of management by the brief-case of bank assets by means the
system of management by the portfolio risks and increase of profitability of assets of banks. Methods: dialectical,
system and history the approaches, methods of analysis and synthesis, inductions and deductions, analogies and
extrapolations, generalization, economico-matematichni methods, method of expert estimations. The theoretical
bases of portfolio theory are explored and the features of its application are exposed in relation to the
management by the bank brief-case of assets. It is systematized and the notion-category vehicle of researches is
specified. Author determination of brief-case of bank assets is formulated. The risks which accompany active
operations of banks and their classification is offered are explored. A structure is analysed, dynamics, profitability,
rizicovist brief-case of assets of banks of Ukraine. Methodical approaches are offered to the management by the
bank brief-case of assets which enable to lower the risks and retain them on possible levels. The analytical
receptions the use of which in practical activity of banks will be instrumental in the improvement of process of
management by the brief-case of banks are grounded: VAR-technologies, organizational-structural case frame by
liquidity of brief-case of assets, transfertne pricing, planning strategic, operative and financial. Banking system of
Ukraine, educational process.

Jep>kaBHU peecTpaniiinuii Homep JiP:

IIpiopuTeTHHI HanIpsIM PO3BUTKY HayKH i TEXHIKH:
CrpareriyHui NpiopUTETHHUI HAIIPSIM iHHOBaLiHHOI AiSJIBHOCTI:
ITiZCyMKH JOCiI>KEeHHS:

Iyosikarrii:

HaykoBa (HayKOBO-TE€XHiYHa) IPOAYKILis:
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OxopoHHi gokymeHTH Ha OIIIB:

BrnpoBaakeHHs pe3yJIbTaTiB AHCepTalii:
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VI. BizomocCTi Ipo HayKOBOr0 KEPiBHHKA /KEPiBHHUKIB (KOHCYJIbTAHTA)

BaacHe IlpizBume Im's I10-6aTbKOBI:
1. MupyHn Mukosa IBaHOBUY

2. Myrun Mykola Ivanovich
KBasigikanis: k.e.n., 08.00.08
InenTudikarop ORCID ID: He 3acrocosyetbes

JoparkoBa indpopmamnist:



TloBHe HaliMeHYBaHHS IOPHIHNYHOI 0COOH:
Kopg 3a €IPIIOY:

Micue3Haxoa KeHHS:

dopma ByracHOCTI:

Cdepa ynpasiriHHS:

InenTudikarop ROR: He zacrocosyerscs

VII. BizomocTi npo odiliiHuX OTIOHEHTIB Ta pelleH3€eHTiB
OdiuiiiHi OTIOHEHTH
Baacue IlpizBume Im'a Ilo-6aTbKOBI:

1. BacunbyeHko 3051 MukoJsaiBHa

2. BacunpueHko 304 MukosaiBHa

KBasigikanis: n.e.n., 08.00.08
InenTudikarop ORCID ID: He 3acrocosyerncs
JoparkoBa iHdpopmamnist:

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

Micue3HaxoAKeHHSI:

dopma Bi1acHoCTI:

Cdepa ynpasiiHHSL:

InenTudikarop ROR: He zacrocosyerscs

BiacHe IIpi3Buie Im'sa I1o-6aThKOBI:
1. Maitoposa Tetana BosogumupiBHa

2. Manoposa TetsaHa BosnogumMmupisHa

KBasigikamis: k.e.x., 08.00.08
ImenTudikarop ORCID ID: He zactocoyerbes
JonaTkoBa iHdopmalist:

TloBHe HaliMeHYBaHHS IOPHIHNYHOI 0COOH:
Kopg 3a €IPIIOY:

Micue3Haxoa KeHHS:

dopma ByracHOCTI:

Cdepa ynpasiriHHS:

InenTudikarop ROR: He zacrocosyerscs



PeuenseHTu

VIII. 3akir04Hi BimoMocTi
BiiacHe IIpizBuie Im'sa ITo-6aTbKOBI
rOJIOBH pagu

BiiacHe IIpi3Buie Im'sa ITo-6aTbKOBi
rOJIOBYIOYOTO Ha 3acCifiaHHi
BigmoBigasbHUH 32 MiATOTOBKY

00JIIKOBHX JOKYMEHTIB

PeecTpartop

KepiBHuKk Bigginy YKpIHTEI, mpo €
BiZITIOBiJaJIbHUM 32 PEECTpalLio HayKoBoOi

IisIJIbHOCTI

depnocos Bikrop MuxainoBuy

®enocos Bikrop Muxaitnosud

FOpuenko T.A.



