O0Js1ikoBa KapTKa aucepTaii

I. 3arasibHi BimOMOCTI

Jep>kaBHHH 00J1iKOBHI HOMep: 0499U001402
Oco006J1uBi TO3HAYKH: BinKpura

JaTa peecrtpamnii: 20-12-2000

Craryc: 3axumeHa

PexBi3utu Hakasy MOH / Haka3y 3aKjazy:

I1. BizomocrTi nipo 3700yBaya

Baacue IlpizBume Im'a Ilo-6aTbKOBI:
1. [lepnapiBcpkuit OsekcaHgp BacunboBry

2. Pernarivs'kyj Oleksandr Vasyl'ovych
KBasmigikamis:

InenTudikarop ORCID ID: He 3acrocosyerbcs
Bup, pucepranii: kanguzaar Hayk
AcnipaHTypa/JIOKTOpPaHTypa: Tak

IIIndp HaykoBOi crieniaIbHOCTI: 08.03.02

Ha3Ba HayKoOBOIi CIIeniaJIbHOCTI: EKOHOMIKO-MaTeMaTnyHe MOJEIOBAHHS

T'anyss / ramysi 3HaHB. He 3aCTOCOBYETHCS

OcBiTHBO-HayKOBa Mporpama 3i creniaJbHOCTI: He 3acTocoByeTbCs

Jata 3axHcTy: 28-05-1999

CreniaJIbHICTh 32 OCBITOIO: 6104

Micue po60oTH 34,00yBaya: KuiBcbkuil HALIOHAIbHUIA EKOHOMIYHUI YHIBEPCUTET

Kopg 3a €IPIIOY: 02070881

Micue3Haxoa>KkeHHs: 03057, m.Kuis-57, npocnexkt [Tepemoru, 54 /1

dopma BaacHOCTI:
Cdepa ynpaBiriHHS: MinicrepcTBo ocBiTh YKpaiHu

ImenTudikarop ROR: He zacrocoyerbcs



I11. BimomMocTi mpo opranizariiio, e Big0OyBcsl 3aXHCT

Iudp cnenianizoBaHoi BY€HOI pagH (pa30Boi Cleliaai30BaHOi BYE€HOI pazu): [1.26.006.01
IloBHe HaliMeHYBaHHSI IOPHUAHUYHOI OCOOH:

Kop 3a €IPIIOY:

Micue3HaxoaKeHHS:

dopma ByracHoCTI:

Cdepa ynpasiriHHS:

InenTudikarop ROR: He zacrocosyerscs

IV. BimomocTi Ipo niznpueMcTBO, YCTaHOBY, OpraHi3alliio, B sIKi# 0yJ10

BHKOHAHO JHCEPTaIlilo

IloBHEe HaliMEeHYBaHHS IOPUAHYHOL 0C00H: KuiBChKMil HALLIOHAJILHUIA €KOHOMIYHUIT YHiBEPCUTET
Kopg 3a €IPIIOY: 02070881

Micue3Haxoa KeHHs: 03057, m.Kuis-57, npocnekt [Tlepemorn, 54 /1

dopma ByracHOCTI:

Cdepa yIIpaBJIiHHﬂ: MiHicTepcTBO OCBiTU YKpaiHu

InenTudikarop ROR: He zacrocosyerscs

V. BizomocTi npo gucepraniio
MoBga guceprariii:
Koau TemaTuyHuX pyOpHK: 06.35.51, 06.75.39

Tema gucepranii:
1. MoziestoBaHHS pU3UKY B KPEUTHIN MOJIITULi KOMEPLiIHOTO GaHKY

2. Modelling of risk in the credit policy of the commercial bank

Pedepar:

1. KpenutHa nositrka KoMepLifiHOro 6aHky. Po3pobuty panioHasbHy CTpaTerilo YIIPaBIiHHS KPEOUTHUM PU3UKOM
KOMepLiiHOro 6aHKy. MeToau NOCiisKeHHS: JTOoTiKO-MMOBIpHICHUAI METO]l, METOJ, AUCKPUMIHAHTHOIO aHai3y,
METOJ], aHai3y iepapxiit.O6rpyHTOBaHa KOHLEMNLis YIIPaBJliHHS KpeIUTHUM pru3uKoM.IIpoBeieHoaHali3 YMHHUKIB
KPEIVTHOIO PU3KKY i IOT0 JIOTIKO-MMOBIpHICHE MOJIE€/II0BaHHS. 3alPOIIOHOBAHO CUCTEMY KiJIbKICHMX [TOKa3HUKIB
KPEJUTHOTO PU3UKY. PO3P0O6JIEHO KOMIIJIEKCHY METOJIMKY OLIiHKY KPEJJUTHOTO PU3UKY. 3aIIPOITOHOBAHO €KOHOMIKO-
MaTeMaTU4HYy MOJeJIb 1J1S1 BU3HAYEHHS CTAaBKU BiJJCOTKA 33 KPEJUT 3 ypaxyBaHHsIM puauky. Cdhepa BUKOPUCTAHHS:

0aHKiBCbKa JisSITbHICTbD.

2. The credit policy of the commercial bank.To work out rational strategy of credit risk's management.Methods of
exploration: logic-probabilistic method, discrimination analysis, analysis in hierarchy method. The concept of
credit risk's management is developed. The credit risk factors and logic-probabilistic modelling are analyzed. The
system of quantitative estimation's indicators of credit risk is proposed. The complex methodology ofhghcredit
risk's credit risk's estimation is worked out. Economics and mathematical model for credit's interest rate



determination, taking into account the risk, is proposed. The applied sphere: banking.
Jep>kaBHHH peecTpaniliHuil Homep JiP:

IIpiopuTeTHHI HaNIpSIM PO3BUTKY HayKH i TEXHIKH:

CrpareriyHuil NpiopUTETHUI HAIIPSIM iHHOBaLilHOI AiJIBHOCTI:
ITizcyMKH BOCTiI>KEeHHS:

Iy6sikaii:

HaykoBa (HayKOBO-TE€XHiYHa) IPOAYKILis:
ConiasiIbHO-€KOHOMIYHA CIIPSIMOBAHICTh:

OxoponHi gokymeHTH Ha OIIIB:

BrnpoBaaykeHHs pe3yJIbTaTiB AHcepTalii:

3B'A130K 3 HAYKOBHMH TEMaMH:

VI. BizomocCTi Ipo HayKOBOr0 KepPiBHHKA /KEPiBHUKIB (KOHCYJIbTaHTA)

Baacue IlpizBume Im'a Ilo-6aTbKOBI:
1. Bitnincekuii Banpgemap Bonogumup-4

2. Bitnincekuil Banbnemap Bonogumup-u

KBasigikanis: n.e.n., 08.03.02
InenTudikarop ORCID ID: He 3acrocosyerncs
JoparkoBa iHdpopmamnist:

IloBHe HaliMEeHYBaHHSI IOPHUAHUYHOI OCOOH:
Kop 3a €IPIIOY:

Micue3HaxoAKeHHSI:

dopma BiracHoCTi:

Cdepa ynpasiriHHS:

InenTudikarop ROR: He zacrocosyerscs

VII. BimomocTi npo odimiiHuX OTIOHEHTIB Ta pelleH3€HTiB
O@inifiHi OIOHEHTH
BiacHe IIpizBuie Im'sa ITo-6aTbKOBI:

1. Koctina Hina IBaHiBHaA

2. Kocrtina Hina IBaxiBHa

KBasigikamis: n.e.n., 08.03.02

InenTudikarop ORCID ID: He 3acrocosyetbes



JoparkoBa iHdpopmamnist:

IloBHEe HaHMEHYBaHHS IOPHIHYHOI 0COOH:

Kop 3a €IPIIOY:
Micue3Haxoa KeHHS:
dopma ByTacHOCTI:
Cdepa ynpassriHHS:

InenTudikarop ROR: He zacrocosyerscs

BiacHe IIpi3Buie Im'sa I1o-6aTbKOBI:
1. JIyk'anenko Ipuna I'puropisna

2. Jlyk'aneHko Ipuna I'puropisHa

KBasigikamis: k.e.x., 08.03.02

InenTudikarop ORCID ID: He 3acrocosyetscs

HoparkoBa indopmamnist:

IloBHEe HaMEHYBaHHS IOPHIHYHOI 0COOH:

Kopg 3a €IPIIOY:
Micue3HaxoaKeHHS:
dopma BaacHOCTI:
Cdepa ynpasstiHHS:

ImentTudikarop ROR: He zacrocoyerbcs

PeuenseHTu

VIII. 3ak1104Hi BiZOMOCTI

ByacHe IlpizBuie Im's ITo-6aThKOBI

TOJIOBH pajgu

BiiacHe IIpizBuine Im'sa ITo-6aTbKOBI

TOJIOBYIOYOTO Ha 3acimaHHi

BignoBigasbHuUI 3a MiATOTOBKY

00JIiIKOBHX JOKYMEHTIB

Peectpartop

T'onoBau AHarosiit BapdonomitioBuy

l'onosay AnaTosiit BapdonomiitoBud



KepiBuuk Bigginy YKpIHTEI wo e
BiZITIOBiZaIBHUM 3a peecTpallilo HayKoBoi IOpuenko T.A.

JisiIbHOCTI




