O0Js1ikoBa KapTKa aucepTaii

I. 3arasibHi BimOMOCTI

Jep>kaBHUH 00J1iKOBHI HOMeP: 0415U006973
Oco006J1uBi TO3HAYKH: BinKpura

JaTa peecrtpaunii: 29-12-2015

Craryc: 3axumeHa

PexBi3utu Hakasy MOH / Haka3y 3aKjazy:

I1. BizomocrTi nipo 3700yBaya

Baacue IlpizBume Im'a Ilo-6aTbKOBI:
1. llunkapeHKo AHHeTa BikTopiBHa

2. Shynkarenko Anneta Viktorivna

KBasmigikamis:

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

IIndp HaykoBOi cneniaabHOCTI: 08.00.08

Ha3zBa HayKoBoOi creniaibHOCTI: ['powi, dinancy i kpenut

T'anyss / ramysi 3HaHB. He 3aCTOCOBYETHCS

OcBiTHBO-HayKOBa Mporpama 3i creniaJbHOCTI: He 3acTocoByeTbCs

Jdara 3axucTy: 30-11-2015

CreniaJbHICTh 32 OCBiTOIO: 8.050105

Micue po6oTH 34,00yBaya: [Ty6siuHe akuioHEpHEe TOBapUCTBO "JlepKaBHMIA OLaIHMIA 6aHK YKpaiHu"

Koz, 3a €IPITOY: 00032129

Micuesnaxo,szeHHa: Bys.l'ocnitanbHa, 12-r, M.Kuis, 01001

dopma BaacHOCTI:
Cdepa ynpaBiiHHSA: Hauionansuuii 6aHk YKpaiHu

ImenTudikarop ROR: He zacrocoyerbcs



I11. BimomMocTi mpo opranizariiio, e Big0OyBcsl 3aXHCT

Iudp cnenianizoBaHOi BYEHOI pagH (pa30Boi CIeliaai30BaHOi BY€HOI pagH): [ 27.855.01
IloBHe HaliMeHYBaHHSI IOPHUAUYHOI OCOOH: VHiBepcUTeET nepKaBHOI (icKaIbHOI Ciryk6u YKpainu
Kopg 3a €IPIIOY: 40233365

Micue3HaxoaKeHHS: By/. VHiBepcuTeTchKa, 31, M. Ipninb, Kuiscbka 0671, 08205, Ykpaina

dopma ByracHoCTI:

Cdepa ynpaBiiHHS: JlepkasHa dickasnbHa cyx6a YKpainu

InenTudikarop ROR: He zacrocosyerscs

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

BHKOHAHO JHCEPTaIlilo

IIoBHe HaﬁMeHyBaHHﬂ lOpI/I,ZLH‘IHO'l' 0COO0MH: Jlep>kaBHUI BUILIUI HAaBYAJIbHUM 3aKiaf "KuiBCbKUM

HalliOHaJIbHUI €KOHOMIYHMI YHiBepCcUTET iMeHi Baguma 'etbmaHa"
Kog, 3a €IPTIOY: 02070884

Micue3Haxoa KeHHs: 03680, m.Kuis, np.[lepemoru, 54 /1
dopma By1acHoCTI:

Cdepa praBJIiHHﬂ: MiHicTepcTBO OCBiTH 1 HayKU YKpaiHu

InenTudikarop ROR: He zacrocosyerscs

V. BimomocTi npo guceprauiio

Mosga guceprarii:

Koau TemaTHYHHUX PyOpHK: 06.73

Tema gucepranii:

1. YripaByiHHS pU3UKaMU iHBECTULINHOI [iSIIbHOCTI 6aHKY

2. Risk management of bank investment activity

Pedepar:

1. O6'eKT - mpolec yrnpasjiHHS PU3UKaMU iHBECTULIIMHOI [IiSJIbHOCTI 6aHKY; MeTa - NIOIJIM0OJIeHHS TEOPETUYHUX
3acaf, Ta OOrpyHTYBaHHS IPAKTUYHUX PEKOMEHTALIIN 010 BAOCKOHATIEHHS MiIXO0IiB 10 YIIPaBIiHHS pU3MKaMU
iHBeCTULIMHOI AisIIbHOCTI 6aHKY; METOAM — aHaJi3y, CUHTe3y, iHAyKii, nenykuii, rpynyBaHHs, kinacudikanii Ta
crucTeMaTu3allii; HOBU3HA - yIeplie po3po6eH0 METOOUYHUN MigXif 0 yIpaBliHHS 6a/laHCOBUM PU3UKOM
JIIKBITHOCTI B IIpOLIeCi 37iICHEHHS 6aHKOM iHBECTHULiNHO] [isi7IbHOCT]I Ha (OHJIOBOMY PUHKY, IKUI Nlepedavae
BM3HAY€HHS MaKCUMAaJbHO JAOMYCTUMOTO IPUPOCTY 00CTY CKIaLOBUX iHBECTULIIIHOTO IOpTdeist 6aHKY B po3pisi
00'eKTiB iHBeCTyBaHHS i X KiHIIEBUX CTPOKIB 110 noraumeHHs. OKpiM epeKTUBHOTO yIIpaBJliHHS 6alaHCHUM PU3MKOM
JIIKBIIHOCTI, SIKAI1 CyIPOBOPKY€E OaHKIBChKY iHBECTULMHY [isI/IbHICTD, 3aCTOCYBaHHS LJbOTO METOLY JO3BOJIUTb
0aHKy BXXUATHU 3ax0/li 00 MiHiIMi3allii peryJsiTopHOro pUsnKy, pU3UKy KOHLIEHTPaLi i pu3uKy NepeoLiHKY, sKi €
MiIBUIAMM, BiAIIOBiHO, CACTEMHOI0, KPEIUTHOTO i IPOLEHTHOTO PU3MKIB IHBECTULIMHOI AisIIbBHOCTI; pE3YJILTATH -

PO3p06JIEHO HAYKOBO OOTrPYHTOBaHI peKoMeHalii o0 Y 0CKOHAIEHHS TEOPETUYHUX MiIX0iB 10 YIPaBIiHHS



pU3MKaMU iHBECTULIMHOI OisIbHOCTI 6aHKiB; BIPOBAIKEHO - y MPAKTUYHY HistybHICTb [TAT "[lepskaBHuUI OmagHUN
6ank Ykpainu", ITAT "Bepuym Bauk", MinicTepcTsa 1octuii Ykpainu, JBH3 "KuiBcbkuil HaljioHanbHUM €KOHOMIYHUN

yHiBepcuTeT imeHi Banuma I'eTbMaHa"; ranysb - EKOHOMIYHA.

2. Object - risk management investment bank; goal - to deepen the theoretical basis and justification of practical
recommendations for improving risk management investment bank; methods - analysis, synthesis, induction,
deduction, clustering, classification and systematization; novelty - the first time developed a methodical approach
to managing liquidity risk balance in the process of bank investment in the stock market, which involves
determining the maximum rates of components of the investment portfolio in terms of their investment targets
and deadlines to maturity. In addition to efficient management of balancing liquidity risk that accompanies
investment banking, this method will allow the bank to take measures to minimize regulatory risk, concentration
risk and risk repricing, which are subspecies, respectively, system, credit risk and interest rate investments;
Results - developed evidence-based recommendations for improving theoretical approaches to risk management
investment banks; implemented - in practice JSC "State Savings Bank of Ukraine", PJSC "Vernum Bank", Ministry of
Justice of Ukraine, State Higher Educational Institution "Kyiv National Economic University"; industry - economic.

Jep>kaBHH peecTpaniiiHuii Homep JiP:

IIpiopuTeTHHI HanIpsIM PO3BUTKY HayKH i TEXHIKH:
CrpareriyHui NpiopUTETHUI HAIIPSIM iHHOBaLiHOI AiSJIBHOCTI!
ITiZCcyMKH JOCIiI>KEeHHS:

Iyosikarrii:

HaykoBa (HayKOBO-TE€XHiYHa) IPOAYKILis:
ComiasibHO-eKOHOMIYHA CIIPSIMOBaHiCTh:

OxopoHHi gokymeHTH Ha OIIIB:

BrnipoBaakeHHs pe3yJIbTaTiB AHCepTalii:

3B'SI30K 3 HAYKOBHMH TEMaMH:

VI. BizomocCTi Ipo HayKOBOr0 KEPiBHHKA /KEPiBHHUKIB (KOHCYJIbTAaHTA)

BaacHe IlpizBume Im's I10-6aTbKOBI:
1. FOpkeBu4 OkcaHa MukosaiBHa

2. Urkevich Osana Mikolaijvna

KBasigikamis: k.e.n., 08.00.08
InenTudikarop ORCID ID: He 3acrocosyetses
JoparkoBa indpopmamnis:

IloBHe HaliMeHYBaHHSI IOPHUAHUYHOI OCOOH:
Kopg 3a €1PIIOY:

Micue3HaxoaKeHHS:

dopma ByracHoCTI:

Cdepa ynpasiriHHS:



InenTudikarop ROR: He zacrocosyerscs

VII. BizomocTi npo odiliiHUX OTIOHEHTIB Ta pelleH3€eHTiB

OdiuiiiHi OIOHEHTH
Baacue IlpizBume Im'a Ilo-6aTbKOBI:

1. Anexceenko JlrogMuia MuxaniaiBHa

2. Anekceenko Jlropmuia MuxaniiBHa
KBasmigikanis: n.e.n., 08.00.08
InenTudikarop ORCID ID: He 3acrocosyerbcs
JoparkoBa iHdpopmamist:

IloBHe HaliMEeHYBaHHS IOPHIHYHOI 0COOH:
Kopg 3a €1PIIOY:

Micue3HaxoaKeHHs:

dopma ByracHoCTI:

Cdepa ynpasiriHHS:

InenTudikarop ROR: He zacrocosyerscs

Baacwue IlpizBumie Im's Ilo-6aTbKOBI:
1. 'mups Bikropis [leTpiBHa

2. I'mups Bikropis IleTpiBHa

KBasigikamis: k.e.x., 08.00.08
Imentudikarop ORCID ID: He zacrocoyerbcs
JoparkoBa iHdpopmamist:

TloBHe HaliMeHYBaHHS IOPHIHYHOI 0COOH:
Kopg 3a €IPIIOY:

Micue3HaxoaKeHHS:

dopma ByTacHOCTI:

Cdepa ynpasiiHHS:

InenTudikarop ROR: He zacrocosyerscs

Penensentu

VIII. 3ak1104Hi BiZoMOCTi

BsiacHe IIpi3Buie Im'sa ITo-6aTbKOBi

TOJIOBH pajgu

JI. JI. TapaHryn



BaacHe IlpizBume Im's I10-6aTbKOBI JI. JI. Tapanryn

TOJIOBYIOYOTO Ha 3acCiiaHHi
BignoBigasibHUMH 3a HiATOTOBKY
00JIiKOBUX JOKYMEHTIB

PeecTpaTop

KepiBHuKk Bigginy YKpIHTEI, mpo €
BiZIIOBiZaJIbHUM 32 peEeCTpallilo HAayKOBOIi IOpuenko T.A.

OisSIIBHOCTI




