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

Tema gucepranii:
1. MogzemoBanHs npolecy GOpMYyBaHHS CTPYKTYPH 6aHKiBCBKOTO KalliTauay

2. Modeling bank capital forming process

Pedepar:

1. O6'exT mocaimKeHHs: npouec GopMyBaHHS CTPYKTypy GaHKIBCHKOTO Karmitany. MeTa focinkeHHs: po3pobKa
iHCTpyMeHTIB 3a6e3ne4eHHs ePeKTUBHOCTI (OPMYyBaHHS CTPYKTYPH KalliTaay 6aHKY Ha OCHOBI BUKOPHCTaHHS
arnapary eKOHOMiKO-MaTeMaTUYHOTO MOJIE/IIOBaHHS. MeToay NOCiI)KeHHs: CACTEMHUI aHaJli3 i 3arajabHa Teopis
CHCTEM, EKOHOMIKO-MaTeMaTUYHE MOJEJIIOBAHHS Ta iMiTallilHe MOMIeII0BaHHS, MOJEJIIOBAHHS Ha OCHOBI
HEMPOHHUX MEPEX, MOJEJIIOBAHHS HAa OCHOBI TeOPii KnUTTe3naTHuX cucrteM C. bipa. Pe3ysibraTu: IpoOBEeEHO aHaJli3
cy4yacHUx npobsem (popMyBaHHs 6aHKIBCbKOTO KalliTasy; LOoCiIkeHo crieludidHi 0co6IMBOCTI 6aHKIBCbKOTO
KarniTaay Ta npouecy oro popmMyBaHHS B YKpaiHi; po3p006JieHO KOHLEMIIiI0 MOEIOBaHHS Mpolecy GOpMyBaHHS
0aHKiBCHKOTO KalliTasny; po3po6JIeHO MOJeJIb SKUTTE3AATHOI CUCTeMU (POPMYBAHHS Ta PO3IO/iNy 6aHKiBCHKOTO
Karitasny; BILOCKOHaJIeHO imiTaliiiHy [MHaMiuyHy Mozesb (OpMyBaHHS 6aHKIBCbKOTO KalliTany; po3po6JyeHo
HelpoMepeXXeBY Mojieslb Kuacudikallii 1eno3uTopiB; NPOBeIeHO NapaMeTpUYHUI aHaJi3 i anpobalilo po3pobieHnx
mogereil Ha naHux 6aHKiB [TAT "A-Bauk" ta ITAT "KB "Ykpaincekuit ®inancosuii Ceit". HoBrusHa: Briepiue

PO3p006JIEHO: KOHLIEMIIi10 MOZIeJII0BaHHS Ipolecy popMmyBaHHS 6aHKIBCbKOTO KalliTasy; MOJeJb JXUTTE30ATHO]



cucremu GOPMyBaHHS i po3nofiny Kanitany 6anky. Ojep>kaay NogaabUIOro pO3BUTKY: iMiTalliliHa MOJEb
dhopmyBaHHS 6aHKIBCHKOTO KalliTasy; HelipomepeskeBa Mozess kinacudikauii geno3utopis. O61acTb BUKOPUCTAHHS:

rajaysesa.

2. Object of research: process of forming of bank capital structure. Purpose of research: development of
instruments of providing of efficiency of forming of capital of bank structure on the basis of the use of vehicle of
economical and mathematical modeling. Methods of research: analysis of the systems and general theory of the
systems, economical and mathematical modeling and imitation modeling, modeling on the basis of neuron
networks, modeling on the basis of theory of the viable systems of S. Beer. Results: the analysis of modern
problems of forming of bank capital is conducted; the specific features of bank capital and process of his forming
are investigational in Ukraine; conception of design of process of forming of bank capital is worked out; the model
of the viable system of forming and distribution of bank capital is worked out; the simulation dynamic model of
forming of bank capital is improved; the neural network model of classification of depositors is worked out.
Novelty: First worked out: conception of design of process of forming of bank capital; model of the viable system of
forming and distribution of capital of bank. Got further development: simulation model of forming of bank capital;
neural network model of classification of depositors. Field of the use: of particular a branch.
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