O0Js1ikoBa KapTKa aucepTaii

I. 3arasibHi BimOMOCTI

Jep>kaBHUH 00J1iKOBHI HOMeEP: 0412U004068
Oco006J1uBi TO3HAYKH: BinKpura

Jata peectpauii: 13-07-2012

Craryc: 3axumeHa

PexBi3utu Hakasy MOH / Haka3y 3aKjazy:

I1. BizomocrTi nipo 3700yBaya

Baacue IlpizBume Im'a Ilo-6aTbKOBI:
1. llapaeBcbkui IMUTpO Bosogyumuposuy

2. Sharaievskyi Dmytro Volodymyrovych
KBasmigikamis:

InenTudikarop ORCID ID: He 3acrocosyerbcs
Bup, pucepranii: kanguzaar Hayk
AcnipaHTypa/JIOKTOpPaHTypa: Tak

IIIndp HaykoBOi cneniagabHOCTI: 08.00.11

HasBa HayKOBo'l' cneniaﬂbHOCTi: MaremaTtuyHi MeTonu, Moferi Ta iHpopMalliiiHi TEXHOJIOTii B eKOHOMILi

T'anyss / ramysi 3HaHB. He 3aCTOCOBYETHCS

OcBiTHBO-HayKOBa Mporpama 3i creniaJbHOCTI: He 3acTocoByeTbCs

JlaTa 3axHcCTy: 18-06-2012

CreniaJbHICTh 32 OCBiTOO: 8.050102

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

IIudp cnenianizoBaHoi BYEHOI pagH (Pa30Boi CIeNiaTi30BaHOi BYE€HOI pagH): [126.006.07
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: 06.35.51

Tema gucepranii:
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2. Models and methods of commercial banks efficiency measurement

Pedepar:

1. B pucepTauii po3pobsieHa KOHIENTYyalbHa MOJEJIb [IPOLECy OLiHIOBaHHS €(EKTUBHOCTI AislJIbHOCTI KOMEePLiHUX
0aHKiB 3a JOIIOMOT0I0 METOIiB TPaHUYHOrO aHasisy. [laHa Mozesnb nepenbadae Taki 060B'sI3KOBi €Tany: BUSBHAYEHHS
pi3HOBUy eEKTUBHOCTI B 3aJI€KHOCTI Bifj, LijIel JOCTiIKeHHS; BUOIp ONTHMaJbHOTO METOAY OLiHIOBAaHHS;
ineHTHikalis BXinHUX Ta BUXiTHUX 3MIHHUX, IKMMU CJIiJ, OI1CyBaTy poboTy 6aHKY; BUbip popmu PpyHKLUii BUTpaT
Ta,/abo npubyTKy 6aHKy; 6e311ocepeiHbO IPOBEAEHHS OLiHI0OBaHHS. [1pu anpobauii mozesi Ha NpUKIaai
YKPaiHChKUX KOMEPLiMHNX OaHKiB OLIiHIOBAJIACh €(EKTUBHICTD 3a iHIEKCOM BUTPAT Ta €(pEeKTUBHICTb 3a iHIEKCOM
pubOyTKY 3 BUKOPUCTAHHSIM METOJy CTOXaCTUYHOTrO (DPOHTIPHOTO aHasli3y. BUKOPHCTOBYBaBCS ITOCEPEeIHULBKUN
niaxin npu ineHTudikauii BXifHUX Ta BUXiZHUX 3MiHHUX, SIKUMU CJIiJ] ONIKCYBaTH POoOOTYy GaHKy Ta
TpaHcyorapu@miuyHa QyHKIis 3 BKIOYEHHIM psfiB Oyp'e B aKoCTi popmMu PyHKLiI BUTPAT Ta PYHKLii IPUOYTKY
YKpaiHCbKUX KOMEPLIiMHUX 6aHKiB. Kpim 6e3rnocepeHboro oLiHIOBaHHS e(PEeKTUBHOCTI B pO6OTi po3pobiieHa

MOZeJIb [IisIbHOCTI KOMEPLiTHOro 6aHKYy, sIKa 03BOJIsI€ ineHTU(iKyBaTH LUISIXY HiABULLIEHHS e(PEeKTUBHOCTI Ta



CIIPOrHO3yBaTHU 3HaUY€HHS €(PEKTUBHOCTI B KOPOTKOCTPOKOBOMY Iepiofi. Kpim Toro, 3anmponoHoBaHO MOJEb
(daxTOpHOrO aHami3y, sIKa 3a AOIIOMOIOI0 perpecifiHoro aHasuizy TobiTa 03BoJisse BU3HAYUTH Ti GaKkTOpH, SIKi MaloTh

CYTT€BUM BIJIMB Ha OLIIHKY €(PEeKTUBHOCTI JisJIbHOCTi KOMEPLiHUX 6aHKIB.

2. The dissertation deals with the efficiency measurement of commercial banks using frontier techniques. The
framework includes following steps: identification of the specific efficiency type depending on the aims of the
research, identification of the optimal efficiency measurement method, specification of the functional form of the
cost or/and profit frontier in case of using parametric methods and identification of banks inputs and outputs. We
have tested suggested model and examined cost and profit efficiency of Ukrainian commercial banks using
stochastic frontier analysis (SFA). Intermediation approach was used for the identification of bank inputs and
outputs and Fourier-flexible function was employed as the functional form for the banks cost and profit function.
Besides efficiency measurement the model of commercial bank operation was developed, which allows investigate
potential ways to increase banks efficiency and forecast efficiency score in short-term. Also factor-analysis model
was developed. Using Tobit regression it allows to identify factors which influence efficiency scores.
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