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KBasmigikamis:
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Bup, pucepranii: kanguuaar Hayk

IIIu¢p HayKoBOi creniabHOCTI: 08.00.11
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Cdepa ynpasiriHHS:
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I11. BizomMocTi mIpo aucepraiiiro

Iudp cnenianizoBaHoi BYEHOI pagH (pa30Boi CleNiagai30BaHOi BY€HOI pazu): [ 11.051.01
IloBHe HaliMeHYBaHHSI IOPHUAHUYHOI OCOOH:

Kop 3a €IPIIOY:

Micue3HaxoaKeHHS:

dopma ByracHoCTI:

Cdepa ynpasiriHHS:

InenTudikarop ROR: He zacrocosyerscs

CeKTop HayKH: He 3aCTOCOBYETHCS

IV. BizomocTi ripo miznpueMcTBO, yCTaHOBY, OpraHisalliio, B sIKii 0yJ10
BHKOHAHO JHCEPTaIlilo

IloBHe HaliMEeHYBaHHSI IOPHUAHUYHOI OCOOM: JloHeLbKuUil HALOHAIbHUI yHiBepcuTeT imeHi Bacuis Cryca
Kopg 3a €IPIIOY: 02070803

Micue3Haxoa KeHHs: 21021, m.Binuung, By 600-pivus, 21

dopma ByracHoCTI:

Cdepa yIIpaBJIiHHﬂ: MiHicTepcTBO OCBiTU YKpaiHu

InenTudikarop ROR: He zacrocosyerscs

CeKTOop HayKH: He 3aCTOCOBYETHCS

V. BimomocTi npo gucepraniio
Mosga aguceprarii:
Koau TemaTHYHHUX PYOPHK: 06.35.51

Tema gucepranii:
1. MogemoBaHHs (piHaHCOBOI CTIMKOCTI ep>KaBHOTO 6aHKY B YMOBAX JUHAMIUHOTO PMHKOBOTO CEPELOBUIIA

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

Pedepar:

1. O6'eKT BOCIIPKEHHS: IPOLEC IisI/IbHOCTI Jep>kKaBHOro OaHKY sIK (PiHaHCOBOTO IocepeHUKa. MeTa NOoCiIpKeHHSI:
PO3pobKa EKOHOMIKO-MaTEMaTUUYHUX MOZeiel NislIbHOCTI Iep>KaBHOTO 6aHKYy, 110 Mae 3a6€3MeYnTy oro
(iHaHCOBY CTIlKiCTb 32 YMOB JMHAMIYHOTO PMHKOBOTO CEPENOBUIIA. MeTOAM AOCiIKEHHS: METOAU YIIPaBJIiHHS
¢inancamu, cucteMHUM aHai3, 3arajabHa TE€OPisl CUCTEM, EKOHOMIKO-MaTeMaTUYHe MOJIETIOBaHHS, MaTEMaTUYHE
[IpOrpamyBaHH4, iMiTalliliHe MOJE/II0BaHHS, CUCTEMHA AMHAMIiKa, IMOBIPHICHO-aBTOMaTHE MOJEJIIOBAHHS.
PesysibTaTu: IpoBeAeHO aHami3 (PyHKLiOHYBaHHS 6AHKIBCbKOI cucTeMy YKpaiHu i TeHIeH il ii pO3BUTKY 32 yMOB
(dhiHaHCOBOI KpU3Y; IPOAHATI30BAHO MiAXOAN IO YIIPaBiliHHS GaHKIBCHKOIO [isIJIbHICTIO 3 BDaXyBaHHSIM
0CO6IMBOCTEN [isITIBHOCTI A€P>KaBHOIO 6aHKYy; po3p006sIeHO KOHIIEMIiI0 MOJIe/1l0BaHHs (iHaHCOBOI CTIMKOCTI

Iep>XKaBHOTO 0aHKY; pO3pO0JIEHO MOZEb OLiHKYA TPAaHCAKLIMHUAX BUTPAT (PiHAHCOBOTO OCEPEHULITBA,;



3aIpPONIOHOBAHO IMHAMIUHY iMiTalliiiHy MOZeJb BUOOPY CTpaTerii piHaHCOBOTO OCEPEIHULTBA OaHKY;
3aIPOIIOHOBAHO iMOBIpHICHO-aBTOMATHY MOJI€JIb OIlePaLiliHOi Aisl/IbHOCTI OaHKY; IPOBELEHO IapaMeTPUYHUM
aHaui3 i anpoobariito po3pobaeHux Mmogeneit Ha gaHux [TAT "JlepkaBHUM €KCIIOPTHO-IMIIOPTHUM 6aHK YKpaiHu'";
PpO3pobeHO peKoMeH allii Mmoo niaBuieHHs gpiHaHcoBoi cTiikocTi [TAT "JlepkaBHUI €KCIIOPTHO-IMIIOPTHUI 6aHK
Ykpainn" 3a yMOB IMHAMIYHOTO PUHKOBOTO cepenoBuia. HoBru3sHa: Briepiie po3po6sieHo: KOHLENI{I0 MOTeII0BaHHS
(diHaHCOBOI CTIMKOCTI JepXaBHOTO 6aHKY, SIKY 3aCHOBAaHO Ha BUKOPUCTAaHHI METO/IiB CCTEMHOTO aHali3y Ta
iMiTaliiiHOro MOJEJI0BAaHHS JisJIbHOCTI 6aHKY SIK (PiHAHCOBOTO IIOCEPEIHUKA, 110 J03BOJIsIE€ MiABUILUTU
e(eKTUBHICTb Ta (PiHAHCOBY CTIilKiCTb 6AHKY 32 YMOB JUHAMIYHOTO PUHKOBOTO CEPEOBUILA; YIOCKOHAJIEHO:
IVHaMiYHy iMiTaliliHy Moziesis BUbopy crparerii GpiHaHCOBOro ocepeHMLITBa OaHKY, 3aCHOBaHY Ha 3aCTOCYBaHHI
METO/IB iMITaLliTHOTO MOZEJIIOBAHHS Ta CUCTEMHOI JVHAMIKH, SIKa IO3BOJIsIE LOCIIKYBATH BIJIUB CTPATETTYHUAX
pimeHsb Ha (iHAHCOBY CTIiMKIiCTb Ta IOTOYHUI CTAH OAHKY; OE€P>KaIU NOAAJIBUIOrO PO3BUTKY: iIMOBIPHICHO-
aBTOMaTHa MOJEJb JisJIbHOCTI 6aHKY, SIKa 103BOJISE NOCIIKYBaTH BIIJIUB BiICOTKOBUX CTABOK i 06CSTiB
0aHKiBCbKOTO pe3epByBaHHS Ha piBeHb KOIITiB 6aHKY Ha OCHOBI iMiTallii floro onepariitHoi IisIbHOCTI; MOZEJIb
OIiHKY TPaHCAKLiHUX BUTPAT (PiHAHCOBOTO MOCEPEIHULITBA, 110 TO3BOJISIE OL[iHUTU PiBEHb TPAHCAKIINHUX BUTPAT
Ha OCHOBi BUKOPUCTaHHS PEUTUHTOBOIO MiX04y 4O YIPaBJIiHHS Ta BCTAHOBUTHU MPiOPUTETHICTh BUKOHAHHS

orepaliii 3 KJlieHTaMu 3 TOYKHU 30Py MiHimMizanii ux BuTpat. O61aCcTh BUKOPUCTAHHS: rayly3€eBa.

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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Cdepa ynpasiriHHS:
InenTudikarop ROR: He zacrocosyerscs
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