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Pedepar:

1. 1. Po6oTa npucBsiyeHa npoodsiemi NoJgaabIIoro pO3BUTKY 6aHKIBCBKOIO MEHEIKMEHTY LIJISIXOM PO3PO0JIEHHS HOBOI
KOHILeNii MojesoBaHHs (iHAaHCOBOI isi7IbBHOCTI KOMEPLiTHOrO 6aHKY Ha MiArPYHTI pe(IeKCUBHOTO YIIPaBJliHHS
fioro ¢piHaHCOBMMMU IIOTOKaMU. 3 METOI0 3a0e3leyeHHs! CTabiIbHOCTI i BHM)KEHHS PU3UKIB PYHKIIOHYBaHHS 6aHKY
BIleplIe po3po6JieHi IOBHI MOJeJli IJIaHyBaHHS 1oro QpiHaHCOBO] Aisi/IbHOCTI - MOJ€JIb ONTUMI3allii JIaHOBOTO
6aslaHCy 6aHKy Ta MOJ€JIb ONTUMi3alii 6aHKiBCbKOTo nopt@ers. [Ipy LbOMy IPOTHO3YBAHHS BEJIMYUHU
PEryJIITUBHOTO KalliTally 6aHKY 37iliICHIOETbCSI HA OCHOBi METO/ly EKOHOMETPUYHOTO MOJIE/IIOBAHHS1. BCTaHOBI/IEHHS
JIiMITiB KpeAUTYBaHHS KOMEPLINHUX OaHKIB y CUCTEMi MOHITOPUHTY iX (PiHAHCOBOIO CTaHy 37ilICHIOETHCS HA OCHOBI
METOJly PO3PaxyHKy 00CSTy PU3UKOBOi BAPTOCTi. Pe3ysibTaT LOCiI>)KEHHS BIPOBAIKEHI Y IPAKTUKY [isJIbHOCTI

HBY Ykpainu ta I[TAT "YkpcoubaHk", a cdepolo ix BUKOpHUCTaHHS € 6aHKiBChbKa cucTema YKpaiHu.



2. 3. The dissertation is dedicated to the problem of further development of bank management through elaboration
of a new concept of modelling financial activity in the commercial bank building upon reflexive management of its
financial flows. In order to achieve stability and reduce risks full models of planning its financial activities were
developed for the first time - model of optimisation of the bank's planned balance and model of optimisation of the
bank's portfolio. Herewith the forecasting of value of regulative capital is performed on the basis of econometric
modelling method. Setting up the limits for crediting of commercial banks within the system of monitoring of their
financial position is performed on the basis of the method of calculating the volume of risk value. The outcomes of
the research are implemented into the practical activity of the National Bank of Ukraine and PSC "Ukrsotsbank”,
and the sphere of their application is banking system of Ukraine.
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