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I11. BimomMocTi mpo opranizariiio, e Big0OyBcsl 3aXHCT
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V. BizomocTi npo gucepraniio
MoBga guceprariii:
Koau TeMaTHYHHUX PYyOPHK: 06.71.25

Tema gucepranii:
1. pu3NK-MeHEeI)KMEHT B KOMEPLiIiHMX 6aHKax YKpaiHu

2. Risk-management in commercial banks of Ukraine

Pedepar:

1. O6'eKT - mpo1ec yrpasjiHHS PU3UKaMU B KOMEPLiHUX 6aHKax YKpaiHu; MeTa - TeoOpeTUYHe OOI PYHTYBaHHS 1
PO3po6Ka HayKOBO-METONUYHUX MiIXO0iB i IPaKTUYHUX PEKOMEHTALN 1010 opraHisalii pusuk-MeHeI)KMEHTY B
KOMEPLiHUX 6aHKax Ha 3aCaflaX CUCTEMHOTO MiIX0y; METOAY - iCTOPUYHMI aHali3, iIHAYKLiA Ta OeNyKLis, METOT
JIOTIYHOTO y3araJbHEeHHS Ta HayKOBOi abCTpakiii, craTUCTUYHUI, rpadiyHuil i KopessuiiiHo-perpeciiiHuil aHarnis,
METOJ, CTOXaCTUYHOI0 MojieslIoBaHHsI MoHTe-KapJio; HOBM3HA - BIepile PO3pO6JIEHO 32 OIIOMOT0I0 METOY
CTOXaCTUYHOr'0 MOJesoBaHHsS MoHTe-Kapso iHTerpoBaHy MOZIEJ/Ib OL[iHKY 3arajbHOroO piBHSI pU3UKIB OaHKY, B
OCHOBY $IKOi OKJIaZI€HO PO3PaxXyHOK BEJIMYMHY €KOHOMIUHOTO KaliTamny, SKAi BUBHAYA€TbCS KPEOUTHUM,
PVHKOBUM, OIl€paliliHUM PU3NKaMU Ta PU3UKOM JIiKBiTHOCTI. Lle nae 3mory nepenbaunTty sIKicHi 3MiHU ITpu
BU3HAUEHH] IPiOpUTETIB PO3BUTKY KOMEPLIMHUX 6aHKIB i CIIpUSITUME MiIBUILIEHHIO €(pEeKTUBHOCTI YIIPaBIiHHSI
HVMUY; PE3YJIbTATHU - [OJISITAI0Th B TOMY, 1O PE3YyJIbTaTU HAYKOBUX JOCJIiIPKEHb, 30KpeMa 3 NIUTaHb YIIPaBJiHHSA
PUHKOBMMU PU3UKAaMU MIPU NPOBENEHHI Ka3HA4YEMChKUX OIepalliil Ta aBTOMATU3alLil BillIOBITHUX aHAJIITUYHUX

3aBJlaHb, BUKOPUCTOBYBaNINCA B HisinbHOCTI BAT bank BTDB, a TakoXX y HaB4a/IbHOMY MPOLECi Ta MPHU MifrOTOBLi



MEeTOAMYHUX MaTepianiB 3 gucuuIuliz "OinaHcoBuil MeHepKMeHT" Ta "DiHaHcu AJ1s cy6'eKTiB TOCIIOIAPIOBAHHS" y
KuiBcpkoMy HaljioHa/IbHOMY YHIBEPCUTETI TEXHOJIOTIN Ta IU3alHY; BIPOBAIKEHO Y 6aHKIBCHKY IisIIbHICTD Ta

HaBYaJIbHUI NPOLEC; Taly3b - EKOHOMIUHA.

2. Object - a process of risk-management in commercial banks of Ukraine; purpose - theoretical groundings,
development of scientifically-methodological approaches and practical recommendations regarding organization
of risk-management in commercial banks, based on system approach; methods - historical analysis, induction and
deduction; logical generalization and scientific abstraction, statistical, graphic and regression analysis, Monte-
Carlo stochastic modeling; novelty - for the first time is developed an integrated model of evaluation of global level
of bank’s risks with the help of Monte-Carlo stochastic modeling method, which is based on calculation of
economic capital value, that is determined by credit, market, operational and liquidity risks. It gives the chance to
expect qualitative changes in determining priorities of development of commercial banks and will help to improve
the effectiveness of their management; results - are, that the results of scientific researches, in particular
regarding management of market risks in treasury operations and automation of proper tasks have been used in
OJSC VTB Bank, also in educational process and by preparation of methodical materials for the courses “Financial
management” and “Finances for the subjects of managing” in Kyiv state university of technology and design; it is
introduced in banking activity and education process; industry - economic.
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