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BHKOHAHO JHCEPTaIlilo
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V. BizomocTi npo gucepraniio
MoBga guceprariii:
Koau TemaTHYHHUX PYOPHK: 06.73.55

Tema gucepranii:
1. DopMyBaHHS CUCTEMU YIIPABJIiHHS aKTUBAMU Ta [IaCMBaMU OaHKIB

2. The forming system management of asset and liability of banks

Pedepar:

1. Inceprauniiina po60Ta NpUCBSIYE€HA KOMIJIEKCHOMY JOCJIiIKEHHIO HAyKOBO-METOJUYHHUX MiIXOZiB 1010
(hOpMyBaHHS CUCTEMHU YIIPABJIiHHS aKTUBAMU 1 NTaCUBaMU 6AHKY Ta OOI'PYHTYBaHHIO [TPAKTUYHMX PEKOMEHALlif
OO OLiHKY CTPATeTill, YNHHUKIB Ta ONTUMi3aLii (iHaHCOBUX PE3yJIbTATIB YIIPaBJIiHHS aKTMBAaMU Ta NIaCMBaMU
6aHKy. 3aIIpOIIOHOBAHO HAYKOBO-METOAMYHI peKOMEeH1allii OJI0 YAOCKOHATIEHHSI CUCTEMHU YIIPABJIiHHS aKTUBaAMU
Ta [IacMBaMU 6aHKIB Ha 3acafiaX IPOrHO3YBaHHS KOHQIrypalii KpuBoi AOXiTHOCTI 6aHKY Ta MOJeJII0BaHHS

ONTUMAaJIbHOI CTPYKTYpHY NOPTQEJIiB aKTUBIB Ta aCKBiB 6AHKY 3 ypaxXyBaHHSIM CTPATETill yIIpaBJliHHSL.

2. The thesis is devoted to complex research of scientific-methodological approaches to forming system
management of asset and liability of banks and substantiation of practical recommendations for evaluation of
strategies, factors and optimize financial performance management assets and liabilities of the bank. A scientific-
methodical recommendations on improvement of asset and liability management of banks on the basis of the yield
curve forecasting configuration modeling bank and optimal portfolio structure of assets and liabilities based

management strategies.
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