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V. BizomocTi npo gucepraniio
MoBga guceprariii:
Koau TemaTuyHHUX PYOPHK: 06.35.51

Tema gucepranii:
1. MogzeoBaHHS NIPOLIECIB yNIPaBJliHHI KOHKYPEHTHO3JATHICTIO KOMEPLiITHOTO GAHKY

2. Modeling commercial bank borrowing power management processes

Pedepar:

1. O6'eKT BOCHIIKEHHS: IPOLECH yIIPaBJIiHHS KOHKY-PEHTHO3IATHICTIO KOMEPLiiTHOro 6aHKYy, 0 QyHK-1IiOHY€ B
yMOBax HECTabiJIbHOTO 30BHILIHBOTO Cepe-0BUlIa. MeTa OoCiiKeHHs: po3po6Ka KOHLEILii CUCTEMHU YIIPaBJliHHSA
KOHKYPEHTHO3JJaTHICTIO KOME-PLiHOro 6aHKy, 10 (YyHKIIOHye B YMOBax HECTAa6i-JIbHOTO 30BHIIIHBOTO
cepepoBuia. Metonu noCi-IKEeHHS: CACTEMHUM IiIXill, EKOHOMIKO-MaTEMATUYHE MOJIEJIIOBAHHS, CUCTEMHA
IVHaMika. Pe3ysibTaTy: KOHLIENIIisl CUCTEMU YIIPaBJliHHS KOH-KYPEHTHO3/aTHICTIO KOMEPLIiMHOr0 6aHKy; MOZEJIb
onTUMi3zallii yIpaBliHHS aKTUBaMU i NacuBaMu KO-MEPLitHOro 6aHKy; IMHaMivHa iMiTallifiHa MOZEJb yIIPaBJIiHHS
omnepalisiMy KOMEPLIMHOTO 6aHKy; MO-TeJib (POPMYBaHHS CTPYKTYPU KPEOUTHOTO MOPTHENST KOMEPLIINHOIO OaHKY.
HoBusHa: Briepuie po3po6sie-HO KOHLEILi0 CUCTEMU YIIPABIiHHS KOHKYPEHTHO3-JATHICTIO KOMEPIiTHOTO GaHKY,
SIKY 32CHOBaHO Ha NPUHIUIAX KUTTE3AATHOCTI, 110 copmyiboBaHi CT. BipoM, BIIPOBAIPKEHHS! SIKOI [103BOJISIE
nigBUAIIM-TU €(PEKTUBHICTh (PYHKIIOHYBaHHS 6aHKY B yMOBaxX HECTA6iIbHOTO 30BHIIIHLOTO CEPENOBUIIA i 3a6e3re-
4YUTHU HOTO CTasle (PyHKIIOHYBAaHHS B JOBTOCTPOKO-Bill IEPCIEKTUBI; BIIOCKOHAJIEHO PO3POOIEHO MO-1€Jb

onTUMizallii yIpaBliHHS aKTUBaMU i NacuBaMu KOMEPLIHOTo 6aHKYy, siKa Iepedayae BUKOPUCTAH-HS METOTiB



CTOXaCTUYHOTrO MPOTrpaMyBaHHs, peasli-3allis sIKOi J03BOJISIE iICTOTHO MiJIBUIIUTY PiB€Hb KOHKYPEHTHO3ATHOCTI
0aHKy B yMOBax HeBM3HAY€-HOCTI; BIOCKOHAJIEHO AMHAMIUHY iMiTaliiiHy MOJieJb YIIpaBJIiHHS onepalisiMu
KOMeEPLiHOro 6aHKy, sIKy 3aCHOBAHO Ha 3aCTOCYBaHHI MeTOZa CUCTEMHOI I1-HaMiku. Peasizaliis Mmozesi 1o3Bossie
BM3HAUUTU JU-HAaMiKy OCHOBHUX IIOKa3HUKiB KOHKYPEHTHO3ATHO-CTi KOMEPLIMHOro 6aHKY 3 ypaxyBaHHSIM 3MiH,
110 BifIOYBAIOTHCS B 30BHIIIHBOMY CEPEIOBUILI i TAKUM YMHOM [IOCATA€THCS OiIbIl TOYHE BU3HAYEHHS 6aH-KiBChKOI
IIOJIiITUKY; BOOCKOHAJIEHO MOJieJlb GOPMY-BaHHS CTPYKTYPU KPeAUTHOTro MOPTQesisi KOMePLiii-HOro 6aHKy, sIKy
33aCHOBAHO Ha BUKOPUCTaHHI METO-TiB EKOHOMIKO-MaTeMaTUYHOIO0 MOJeJII0OBaHHSI, pea-Jli3allisl SKoi J03BOJIsIE
BU3HAYUTHU ONTUMAJbHY CTPYKTYPY OUBEPCU(IKOBAHOTO NOPTQheIsi KOMeP-1iiiHOTO 6aHKY 3 METOIO IifIBULLIEHHS

fioro npubyT-KoBOCTi. O61aCTb BUKOPUCTAHHSL: Tajly3eBa

2. Object of research: processes of commercial bank's competitiveness management under conditions of unsta-ble
external environment. Purpose of research: to de-velop the concept of the management control system of the
competitiveness of commercial bank that is function-ing under conditions of unstable environment. Methods of
research: systems approach, economic and mathe-matical modeling, system dynamics. Results: conception of the
management control system of the competitive-ness of commercial bank; model of optimal management of assets
and liabilities of commercial bank; dynamic simulation model of operations' management of com-mercial bank;
model of forming the structure of credit portfolio of commercial bank. Novelty: conception of the management
control system of the competitiveness of commercial bank is first developed. The conception was based on the
principles of viability formulated by St. Beer. Implementation of these principles allowed to en-sure efficiency of
functioning of bank under conditions of unstable environment and bank's stable functioning in a long-term
outlook; the model of optimization of assets and liabilities of commercial bank management that im-plies the use
of methods of the stochastic programming, is first developed. Implementation of which allows sub-stantially
increase the level of competitiveness of bank under conditions of uncertainty; the dynamic simulation model of
operations' management of commercial bank system dynamics based on application of stochastic methods is
improved. Implementation of model allows to define the dynamics of main indexes of competitive-ness of
commercial bank taking into account the changes which are going on to occur in an environment and more
precise determination of bank's policy is thus achieved; the model of forming of structure of credit portfolio of
commercial bank is improved. The model was based on the use of methods of economic and mathematical mod-
eling, realization of which allows to define the optimum structure of the diversified brief-case of commercial bank
with a purpose increase of his profitability. Field of the use: of particular a branch.
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