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V. BimomocTi npo guceprauiio

Mosga guceprarii:

Koau TemaTHYHHUX PYOPHK: 06.75.39

Tema gucepranii:

1. VripaByiHHS KpeIUTHUM NOPTQesieM KOMEPLIHHOTro 6aHKy

2. Advances portfolio management of commercial bank

Pedepar:

1. KpenutHa gisinbHiCTh 6aHKIB YKpaiHU. AHAJI3 TEOPETUYHHUX i HAYKOBO-METO/I0JIOT{YHUX [10JI03KEHb 11070
VIPaBJliHHS KPEAUTHUM NOpTPesieM 6aHKy. MeToau: CUCTeMHUI MifIXif, MOPIBHIbHUI aHali3, EKOHOMIKO-
CTaTUCTUYHI METOIY, CTIOCTEPEXKEHHS, TPYIyBaHHS, aHai3 i CuHTe3. OGrpyHTOBAHO €KOHOMIYHY IIPUpPOTY i Micue
KpeAUTHOro noptderist 6aHKiBCbKOi CCTEMU B LIIJIOMY, & TaKO>XXK KOHKPETHOI'O 0aHKY; BU3HAUYE€HO CyTHICTh, METY,
3aBaHHs I IPUHLIMIN YIPaBIiHHS KPEOUTHUM NOPTQeEsieM 3 ypaxyBaHHSIM MOro pU3MKOBOI CKJIaZ0BOI.
P03p06s1€HO NTONI0>KEHHS NIPO 3[iCHEHHS KPEAUTHOTO PU3UK-MEHEIPKMEHTY B 6aHKY. Po3pobyeHo pekoMeHpallii
mozno epekTuBHOro (piHAaHCYBaHHS PU3UKIB KPEOUTHOTO NOPTQessi. 3aripOIIOHOBAaHO BUKOPUCTAHHS 'HYYKUX
0aHKiBCbKMX iHCTPYMEHTIB i METO[IiB CEK"IOPUTU3ALlii aKTUBIB 3 METOIO 3MEHIIIEHHS! BIUIMBY PU3HKOBOI CKJIa/10BOI Ha

SKiCTb 6aHKIBCbKOT0 KpeauTHoOro noptdess. Komepuiitni 6anku Ykpainy, ya60BUil pouec.

2. Credit activity of Ukrainian banks. Analysis of theoretical and scientific methodological theses on advances
portfolio management in bank. Methods: system approach, comparative analysis, economical statistic methods,



observation, grouping, analysis and synthesis. Economical nature and the place of advances portfolio in the
banking system in general and also in the specific bank is substantiated; the aim, the composition, the tasks and
the principles of advances portfolio management taking into account its risk component. Principal proposition on
credit risk management in bank is worked out. Recommendations on effective financing of advances portfolio risks
is define. The usage of flexible banking instruments and methods of assets securitization for decreasing risk
component influence on advances portfolio quality is offered. Commercial Ukrainian banks, educational process.
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