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1. MozemoBanHs (GiHaHCOBOI CTIMKOCTI AEP>KaBHOrO 6aHKY B yMOBaX JMHAMiYHOTO PUHKOBOTO C€peloBUIIa

2. Modelign of financial stability of state bank in the conditions of dynamic market environment

Pedepar:

1. O6'eKT mOCHIIKEHHS: IPOLEC IisIIbHOCTI Jep>kaBHOTO 6aHKY SIK iHaHCOBOTO IocepeHrKa. MeTa HOoCiIKeHHS:
pPO3po6Ka EKOHOMIKO-MaTEMaTUYHUX MOJIEJIEN [iSINIbHOCTI AEP>KaBHOTO 6AHKY, 110 Ma€ 3a6€3MeYnTH oro
(piHAaHCOBY CTIiMKiCTb 32 YMOB AMHAaMIYHOTO PMHKOBOTO CEpPENOBUILA. MeTOouU AOCIIPKEHHS: METOIY YIIPaBJIiHHS
¢dinancamy, CUCTEMHUH aHai3, 3arajibHa TeOpisl CUCTeM, EKOHOMIKO-MaTeMaTUYHe MOJIETIOBAHHS, MAaTEMaTUIHE
[IpOrpamyBaHHS, iMiTalliliHe MOJIe/IIOBaHHS, CUCTEMHA AMHAMIiKa, IMOBIPHICHO-aBTOMaTHE MOJEJIIOBAHHS.
PesynbTraTu: NpoBeeHO aHali3 (PyHKLIOHYBAaHHS 0aHKIBCbKOI cucTeMU YKpaiHU i TeHIeH11ii il pO3BUTKY 32 yMOB
(piHaHCOBOI KPU3Y; IPOAHATI30BAHO MiAXOAX IO YIIPABJIiHHS OAHKIBCHKOIO JisIJIbHICTIO 3 BDAXYBaHHSIM
0COOIMBOCTEN HisITIBHOCTI AEP>KaBHOTIO 6AaHKY; po3p00JIeHO KOHIEIIiI0 MOJeIi0BaHHS (PiHaHCOBOI CTIMKOCTI
I€P>KaBHOTO GAHKY; PO3PO6IEHO MOJIEJIb OLiIHKM TPAHCAKLIMHMX BUTPAT (PiHAaHCOBOTO NOCEPEIHULTBA;
3aIpPOINIOHOBAHO IMHAMIUHY iMiTalliiiHy MOJeslb BUOOPY CTpaTerii piHaHCOBOTO [IOCEPEIHULTBA OaHKY;
3aMpOINIOHOBAHO iMOBIpHICHO-aBTOMATHY MOJI€JIb OIepaliiHoOi AisIbHOCTI 6aHKY; IPOBEEHO NapaMeTPUYHUN

aHaumi3 i anpoobariito po3pobieHnx Mmojeneit Ha gaHux [TAT "Jlep>kaBHUM €KCIOPTHO-iMIIOPTHUI 6aHK YKpaiHu'";



pO3p06JIeHO peKoMeH ALl moA0 NigBuieHHs (iHaHCcoBOi cTiKocTi [TAT "[lep>kaBHUI €KCIIOPTHO-IMIIOPTHUI 6GaHK
YKpainu" 3a yMOB AMHAMiYHOTO PUHKOBOTO cepefioBuila. HoBu3Ha: Briepiie po3po61€HO: KOHLELi0 MOJEII0BaHHS
(diHaHCOBOI CTIMKOCTI Jep>kaBHOTO 0aHKY, SIKY 32CHOBaHO Ha BUKOPUCTaHHI METO/IiB CHUCTEMHOTO aHaJli3y Ta
iMiTaliiiHOTO MOZIEJIIOBaHHS JislIbHOCTI 6aHKY K (PiHaHCOBOTO MOCEPENHNUKA, 110 J03BOJISIE MiABUIIUTU
e(eKTUBHICTb Ta (PiHAHCOBY CTIilKiCTh GAHKY 32 YMOB JMHAMIYHOTO PUHKOBOTO CEPELOBUIIA; YIOCKOHAIEHO:
IVHaMiyHy iMiTaliliHy Moziesib BUOOPY cTparerii piHaHCOBOro ocepeHMIITBa OaHKY, 3aCHOBaHY Ha 3aCTOCYBaHHI
METO/IB iMITaLiTHOTO MOZEJIIOBAHHS Ta CUCTEMHOI JVHAMIKH, SIKa IO3BOJIsIE€ LOCIIIKYBATH BIJIUB CTPATETTYHUX
pimeHb Ha (iHAHCOBY CTIiMKiCTh Ta IOTOYHUI CTAH OAHKY; OE€P>KaIU NOAAIBUIOrO PO3BUTKY: iIMOBIPHICHO-
aBTOMaTHa MOJeJb IisJIbHOCTI 6aHKY, SKa J103BOJIS€ NOCiIKYBaTH BIIJIUB BiICOTKOBUX CTaBOK i 0OCSTiB
0aHKiBCbKOTO pe3epByBaHHS Ha piBeHb KOMITiB 6aHKY Ha OCHOBI iMiTallii floro onepariitHoi isIbHOCTI; MOZEJIb
OLIiHKM TPAHCaKUilHMX BUTPAT (PiHAaHCOBOTO NOCEPELNHULTBA, IO [103BOJISIE OLiHUTU PiB€Hb TPAHCAKLIMHMX BUTPAT
Ha OCHOBI BUKOPUCTaHHS PEUTUHIOBOIO MMiAXOAY 4O YIIPAaBJIiHHA Ta BCTAHOBUTHU MPIOPUTETHICTL BUKOHAHHSA

orepaliii 3 KJlieHTaMu 3 TOYKHU 30py MiHimMizalii ux BuTpat. O61acTh BUKOPUCTAHHS: rajly3eBa.

2. Object of research: process of activity of state participating bank as financial mediator. Purpose of research:
development of economical and mathematical models of activity of state participating bank, providing his financial
stability on conditions of dynamic market environment. Methods of research: methods of financial management,
analysis of the systems, general theory of the systems, economical and mathematical design, mathematical
programming, imitation design, system dynamics, probabilistic-automat design. Results: the analysis of functioning
of the banking system of Ukraine and its progress trends is conducted on conditions of financial crisis; going is
analysed near a management bank activity taking into account the features of activity of state participating bank;
conception of design of financial stability of state participating bank is developed; the model of estimation of
transaction expenses of financial mediation is developed; the dynamic simulation model of choice of strategy of
financial mediation of bank is offered; the probabilistic-automat model of operating activity of bank is offered; a
self-reactance analysis and approbation of the developed models is conducted on these OC the "State participating
export-import bank of Ukraine"; developed recommendation in relation to the increase of financial stability of OC
the "State participating export-import bank of Ukraine" in the conditions of dynamic market environment. Novelty:
it is first developed: conception of design of financial stability of state participating bank, which is based on the use
of methods of analysis of the systems and imitation design of activity of bank as a financial mediator, allowing to
promote efficiency and financial stability of bank in the conditions of dynamic market environment; the dynamic
simulation model of choice of strategy of financial mediation is improved a jar, based on application of simulation
and system dynamics techniques, allowing to probe influence of strategic decisions on financial stability and
current status of bank; got further development: a probabilistic-automat model of activity is a jar, allowing to
probe influence of interest rates and volumes of the bank backuping on the level of facilities of bank on the basis of
imitation of his operating activity; model of estimation of transaction expenses of financial mediation, allowing to
estimate the level of transaction expenses on the basis of the use of the rating going near a management and to set
priority of implementation of operations with clients from point of minimization of these expenses. Field of the
use: of particular a branch.
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