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I11. BimomMocTi mpo opranizariiio, e Big0OyBcsl 3aXHCT
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BHKOHAHO JHCEPTaIlilo
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V. BimomocTi npo guceprauiio
Mosga guceprarii:
Koau TemaTHYHHUX PYOPHK: 06.35.51

Tema gucepranii:
1. Po3po6ka nuHaMiv4HOiI MOoJeJli 6aHKy Ta ii BUKOPHUCTAHHS B CTPATEriYHOMY IJIaHYBaHHI i yIIpaBJIiHHI.

2. The development of dynamic bank model and its use in strategic planning and management.

Pedepar:

1. O6'eKTOM HOCHIIPKEHHS € KOMEepPLilHNI 6aHK K BUPOOHMYA cucTeMa. MeTa aucepraliii rossrae y po3pooui
IVHaMivyHOI Mogesi 6aHKy, ii anpo6atii B LIO AKB "TIpem'ep6aHK” Ta BUja4ya NpakTUYHUX PEKOMEHAALliN 110
CTpaTErivHOMY IJIAHYBAHHI MOT0 LisJIBHOCTI. MeTonu JOCiIKEeHHs - 3aCTOCYBaHHS METO,0JI0Tii CHCTEMHOTO
aHasizy [j1sl IPUIHSATTS HAyKOBO OO PYHTOBAHUX pillleHb Y cdepi cTpaTeriyHoro njaaHyBaHHS i yIpaBiHHS
KOMepLiHUM 6aHKoM. HaykoBa HOBU3HA - 3alIpOIIOHOBAHO CTPYKTYPY JUHAMIYHOI MOZesi 6aHKYy, sIKa Ha BigMiHy
Bifl iCHYI0YMX BKJIIOYA€ (PiHAHCOBI IOTOKH, $IKi 3B'SI3yIOTb BU3HAUYEHi B MOZEJIi IOKa3HUKY aKTUBIB i IaCUBIB, 10
II03BOJISIE€ JOCIIIKYBaTH AUHAMIKY IIMX TIOKa3HUKIB. Briepie po3po6seHo nuHaMiuHy MOZesb 6aHKY 32 JOTIOMOTOI0
MaTeMaTU4HOro anapara JuQepeHLiaJbHUAX PiBHSHb, 110 J03BOJISE B IMHAMILlI BUBHAUYUTHU CTaH OAHKY Ta BpaxyBaTu
BCi OCHOBHI XapaKT€pUCTUKY AisJIbBHOCTI 6aHKy, 100 KPEIUTHY i NENO3UTHY NOJIiTUKY. OfeprKasa NoJaabInuii
PO3BUTOK TEOPisl YYTIAMBOCTI 070 BU3HAYEHHS QYHKIIHN 1 KoedillieHTiB YyTAMBOCTI 17151 3MIHHUAX

nudepeHLianbHUX PiBHAHb.Lle 103B0JIsIE BUBHAYUTY MOKA3HUKY, SIKi MAIOTh HAUOIMBIINI BIIJINB HA 3MiHHI MOJIEJIi.



Cdepa BUKOPUCTAHHS - 3aCTOCYBaHHS PO3pO0JIEHOI MOJIEli y IPAKTUL CTPATEriYHOro MJIaHYBAaHHS i YIIPABJIiHHSA
KOMEePLiTHUM 6aHKOM Ta HaBuaJbHil npouec. CTBOpeHa JuHaMiYHa MOJIEJIb € IOCUTD YHIBEpCayIbHOIO, 1110

I03BOJISIE 3aCTOCOBYBATH ii B Oy/ib-IKOMY KOMEPLITHOMY GaHKY.

2. Object is commercial bank as industrial system. The aims to develop the dynamic model of bank and its
approbation in CF JSCB "Premierbank" for solving strategic planning problems. Methods - system analysis. The
new approach consist of development the original structure of dynamic bank model, which includes financial
flows. It allows to investigate dynamics of determine parameters. For the first time the general model has been
developed as the system of differential equations is able to describe dynamics of the bank's assets and liabilities. It
allows in dynamics to determine a state of bank and to take into account all main characteristics of bank activity,
its credit and deposit policy. The methods of assets and liabilities sensitivity connected with the model parameter
adjustments have been checked. It allows to allocate parameters rendering the greatest influence on variable
models. Sphere of use - both application of the developed model in practice of strategic planning management of a
commercial bank and training courses. The developed dynamic model is rather universal, that allows to apply it in
any commercial bank.
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