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V. BizomocTi npo gucepraniio
MoBga guceprariii:
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Tema gucepranii:
1. CrarucTuyHM aHai3 IisiIbHOCTI 6aHKiB YKpaiHu

2. Statistical Analysis of the Activities of Banks in Ukraine

Pedepar:

1. Meta mocnimKeHHs: po3pO06JIeHHSI TEOPETUKO-METOIOJIOTIYHUX 3aCa]l i MPaKTUYHUX PEKOMEHAAIN 00
CTAaTUCTUYHOTO aHali3y IisiyibHOCTI 6aHKiB. O6'€KT AOCIII)KEHHS: IisyIbHICTh 6aHKiB YKpainu. [Ipenmet
IOCJIiIKEeHHS: METOZO0JIOTIs i IpoLeNypy CTaTUCTUYHOTO aHaJIi3y AisiIbHOCTI 6aHKiB. METOIM AOCiIyKEHHSI:
CTaTUCTUYHE CIIOCTEPEKEHHS i BIOPSAIKYBaHHS; METO, TPYITyBaHHS 32 IEBHUMU O3HAKAMU i 32 KOMILJIEKCOM
[TOKa3HUKIB 3 BUKOPUCTAaHHSAM (PAaKTOPHOT0, KJIACTEPHOTO i AUCKPUMIHAHTHOTO aHai3y; METO], y3araabHIOIUUX
CTaTUCTUYHUX XapaKT€PUCTUK; TOPiBHSIHHS a0COJIIOTHHUX i BiTHOCHUX [TOKa3HUKIB [isIbHOCTI 6aHKIB 32 IpyNamu i
HOPMAaTUBHUMM XapaKTEPUCTUKAMU; METOOM aHAai3y B3a€EMO3B'sI3KiB MiK [TOKa3HUKAMM; METOJIY aHaJIi3y 4aCOBUX
paniB. HaykoBa HOBU3HA Ofiep>KaHUX Pe3yJIbTaTiB JOCIIiIKeHHS [10JIra€ y HaCTyIIHOMY. Briepiue: po3po6yieHo
xiacudikauilo 6aHKiB 32 TPbOMA O3HaKaMU — PO3MipOM aKTHUBIB, €BKJIiIOBOIO BifICTAHHIO i KyTOM HaxuJy MixX
NOKa3HUKaMU JisiIbHOCTI 6aHKiB; NOOYL0BaHO JOBrOCTPOKOBUI NIPOTrHO3 MOJITUKU OKPEMO B3SITOTO 0aHKY Ha
OCHOBI TMHaMiK¥ KyTa BilXWJIEeHHS [TOKAa3HUWKIB HislIIbHOCTI I[bOro GAHKY BiJl IOKA3HUKIB [Ii1JIbHOCTI 6a3MCHOTO

0aHKYy; yIJOCKOHAJIEHO: METOIY TPYITyBaHHs 6aHKiB 3 BUKOPHCTAaHHIM KJIaCTEPHOT0 aHasli3y (Ha MifcTasi Mipu



CXOXOCTi MDK 6aHKaMU — 3BaXKE€HOI €BKJIiZIOBOI BiicTaHi) i BeKTOpHOI Mmoaudikallii KJIaCTEPHOro aHai3y (Ha mifCTaBi
MipH CXOXKOCTi — KyTa MK 3BR)KEHMMU [TOKa3HUKaMU JisiIbHOCTI 6aHKiB); HAbyJy IIOAaJIbIIOrO PO3BUTKY:
y3araJibHeHHs HasiBHUX METOOJIOTIYHUX MiXO/iB 4O CTATUCTUYHOTO aHali3y 6aHKiBChKOI [1isIbHOCTI i
OOI'pYHTYBaHHSI iXHiX IlepeBar Ta Hefl0JIiKiB; afJjanTalisi MeTOMiB KOPeJIsILiHO-PErpeCciiiHOro aHasisy; MeTOL0JIOTi4Hi
nigxoau no6ynoBy rpyn 6aHKiB 32 cOOPMOBAHUMMU MMOKA3HUKAMU HAZiHOCTI; METOIM aHaJli3y i MPOrHO3yBaHHS
4acoBMX PsiB, IOB'I3aHi 3 AisyIbHICTIO 6aHKiB. CTYIIiHb BIIPOBAIKEHHSI: OCHOBHI [TOJIOKEHHS ICcepTalliiiHoi po6oTu
3aCTOCOBYIOTbCS Y IPAKTUYHIN Ais/IbHOCTI 6aHKiB “YKpaiHchKa (iHaHcoBa rpyna’, “Mopcekuit” i “YKppom6aHK’;
IIpY BUKJIQJ,AHHI HaBYaJIbHOTO Kypcy aucuumniaing “Cratuctuka” i “Cratuctuka nignpuemcTsa” Ha (pakyabTeTi
Exonomika i MeHe>KMeHT CeBaCTONOIbCbKOTOHAIIOHAJIBHOTO TEXHIYHOTO YHIBEPCUTETY, a TaKOX MIPU BUKJIATAHHI

oucuuIliHg “BaHKiBCcbKa cTatucTuKa” y JlepskaBHiil akajemii ctaTucTUkY, O6JIiKy Ta ayJuTy.

2. Purpose of research: elaboration of theoretical and methodological grounds and practical recommendations for
statistical analysis of the performance of banks. Object of research: the performance of Ukrainian banks. Subject of
investigation: methodology and procedures for statistical analysis of the bank performance. Methods of research:
statistical observation and systematization; grouping by criteria and by a set of indicators using factor, cluster and
discriminative analysis; aggregation of statistical characteristics; comparison of absolute and ratio indicators of the
bank performance by group and by normative characteristics; analysis of relations between indicators; analysis of
time series. The scientific of the results is in the following: Creation of bank classification by the three criteria:
amount of assets, Euclid distance and tangle between indicators of the bank performance; building up of a long-
term forecast for a bank on the basis of dynamics of the tangle showing deviation of the indicators for this bank
from the indicators for the basis bank; Improvements in: methods for banks grouping by use of cluster analysis (on
the basis of the similarity degree between banks - weighted Euclid distance) and vector modification of cluster
analysis (on the basis of the similarity degree - tangle between weighted indicators of the bank performance);
Elaborations in: generalization of existing approaches to statistical analysis of the bank performance and
justificationof their strong and weak sides; adaptation of methods for correlation and regression analysis;
methodological approaches to building up groups of banks by preset indicators of reliability; methods for analyzing
and forecasting time series related with the bank performance Extent of implementation: main results of the
dissertation are applied in the practice of banks “Ukrainska finansova grupa (Ukrainian Financial Group)”, “Morsky
(Marine)” and “Ukrprombank (Ukrainian Industrial Bank)”; in teaching the disciplines “Statistics” and “Enterprises
Statistics” at the Economics and Management Department of the Sevastopol National Technical University, and in
teaching the discipline “Banking Statistics” at the State Academy of Statistics, Accounting and Audit.
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