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2. Methods and models of intelligent management of bank activity

Pedepar:

1. O6'eKT HOCIIIKEHHS - IPOLECU YIIpaBJliHHA 0aHKIBCbKOIO [isI/IbHICTIO. MeTa JOCiIpKeHHS - NiJBUIIeHHS

e EeKTUBHOCTI KepyBaHHS (PiHAHCOBUMMU Ta SIKICHUMU NIOKa3HUKaMHU 0AaHKIBChKO] HisIZIbHOCTI MIJIIXOM PO3pOOKU
METO/IiB i MoieJiell iHTeIeKTyaIbHOTO yIIpaBiliHHA. TeopeTnyHi Ta IPaKTUYHi pe3ysibTaT 6a3yl0ThCs HA METOJAX
HITYYHOTO iHTEJIEKTY, CHCTEMHOI IMHAMIKM, MAaTEMAaTUYHOT'O MOJIEJIIOBAHHS, CTATUCTUYHOrO aHali3y. Y
IycepTaliiHiil poboTi OTpUMay NOJAbIINI PO3BUTOK METOAY MOJEJIIOBAHHS OaHKIBCHKOI [IisSIBHOCTI 32 paxyHOK
PO3pOOKU MOieNEN 1iisieil KOMEPLIMHOro 6aHKY Ta HEUITKUX MOZeJiel yIIPaBiliHHS NPOLLEHTHOIO CTaBKOIO Ta
ITOKa3HUKOM SIKOCTI, IO JI03BOJISIE 3 BUCOKOIO0 €(PEKTUBHICTIO NOCiIKyBaTh QyHKIiOHYBaHHS GaHKIBCbKOI cUCTEMU
Ta KOMEPLiNHOro 6aHKy. YIOCKOHAJIEHO CUCTEMY iHTeJIeKTyaIbHOTrO yIIpaBiliHHS OaHKIBCbKOIO [isJIbHICTIO 32
PaxyHOK BBEJI€HHSI JOJATKOBUX (PAKTOPIB i iHTEIEeKTyalIbHUX MOJEJIEN KEPYBaHHS Ha iX OCHOBI, 10 J03BOJISIE
NOKpamuTy (iHaHCOBI Pe3yJIbTaTH 6AHKY Ta YACEJIbHO OLiHUTU e(EKT Bifl IPUIHATOTO PillleHHs TPU BU6OPi

HaIpPsIMKY PO3BUTKY 0aHKy. Po3po6sieHO MOJiesib iHTeJIeKTYaJIbHOTO YIIPaBJliHHS 6aHKIBCHKOIO isJIbHICTIO, 10



BKJIIOYA€ CUCTEMHO-JUHAMIYHy MOJIeJIb 6aHKIBCbKOI CCTEMM Ha MaKPOPIBHi Ta IUHAMIYHY MOJEJIb
(dyHKLIOHYBaHHS KOMEPLiTHOro 6aHKY Ha MiKpOPiBHi, 1110 103BOJIsI€ BUPIIINTY 3aBlaHHS YIIPaBJIiHHS, aHATi3y Ta
IIPOTHO3YBaHHSI AisJIbHOCTI 6aHKIBCbKOI CUCTEMU Ta KOMepPLiNHOro 6aHKy. PesysnbraTy gucepraniiiHoi poboTu

OTPMMaHi B rajly3i IITy4YHOTO iHTEJIEKTY.

2. Object of research - management processes banking activities. The purpose of research - improving the
efficiency of financial and qualitative indicators of banking activities through the development of methods and
models for intelligent control. Theoretical and practical results are based on artificial intelligence techniques,
system dynamics, mathematical modeling, statistical analysis. The thesis further developed methods for modeling
of banking activities by modeling purposes commercial bank and fuzzy models of interest rate management and
quality that allows high efficiency to explore the functioning of the banking system and a commercial bank.
Improved system of intelligent control banking activities by introducing additional factors and intelligent
management models based on them, which improves the bank's financial results and quantify the effect of the
decision in choosing the direction of development of the bank. A model predictive control banking activities,
including system dynamic model of the banking system at the macro level and the dynamic model of the
commercial bank at the micro level, that allows to solve the problem of managing, analyzing and forecasting the
banking system and a commercial bank. Results of the thesis were obtained in the field of artificial intelligence.
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