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V. BimomocTi npo gucepraniio
Moga guceprariii:
Koau TemaTHYHHUX PYOpPHK: 06.35.51

Tema guceprauii:
1. EkoHOMiKO-MaTeMaTuyHe MOIe/IIOBaHHSI KOHKYPEHTOCIIPOMOXXHOCTI OaHKiB

2. Economic and mathematical modeling of competitiveness of banks

Pedepar:

1. O6’eKT HOCiI)XEHHS: MPOL,EeCH EKOHOMIKO-MaTeMaTUYHOIO MOIE/IIOBAHHSI KOHKYPEHTOCIIPOMOXKHOCTI OaHKY;
MeTa poOOTH: OAAIBIINI PO3BUTOK €KOHOMIKO-MaTeMaTUYHOTO MOJIETIOBAHHS KOHKYPEHTOCIIPOMOXKHOCTI 6aHKY,
PO3pOOKa ONIMCOBUX MOZieJiel B yMOBaX BUBHAUEHOCTI i HEBU3HAYEHOCTI; METOAU IOCTIiI)KEHHS Ta anaparypa:
abCTPaKTHO-JIOTIYHUI METOJI, CUCTEMHUM MiAXifl, METOAM aHai3y i cuHTe3y, rpadiuHuil MeToq, GakKTOPHUI aHali3,
KaHOHIYHMI aHali3, iIHCTPYMEHTHU OINKCOBOI CTaTUCTUKHU, YiTKWI | HEYITKUIA perpeciiti ananisy, Teopis HeYiTKUX
MHOXUH; TEOPETUYHi i IPaKTUYHI pe3yJbTaTh: HeuiTKa perpeciiHa Mozesib KOHKYPEHTOCIIPOMOXKHOCTI 6aHKy
BpaxoBye OCOOJIMBICTb aHUX, [0 BUKOPUCTOBYIOTbCS B aHAJ31 [isIIbHOCTI 6aHKy, a cCaMe HeBU3HAYEHICTb,
nepen6adae OOIpyHTYBaHHSI HEYITKOTO iHTEpBaJly [1JIs1 BEJIMYMHY HEYiTKOI pe3yJIbTaTMBHOI O3HAKY; y3arajbHIOIOYNi
IIOKa3HMK KOHKYPEHTOCITPOMOXKHOCTI 6aHKY, I0OY10BaHMI Ha OCHOBI HEUITKMX MHOXUH, Jie IpU (POPMYBAHHi

HeyviTKoi 6a3u 3HaHb Ta po3p06JIeHHI QYHKIIIN HaJIe)KHOCTi BDAaXOBYIOThCS PiBHI 3HAU€Hb [TI0Ka3HUKIB 3 HOPMATUBHO-



PO3NOPSAIHOI TOKyMEHTallil, 1[0 i€ y BITYM3HSHIN 6aHKiBCbKill CUCTEMI, a TaKOXK 3aKOHU PO3NO/IiNy 3HaYEHD LIUX
[IOKa3HMKiB; METOIVYHI [TOJIOKEHHSI OIIMCOBOrO €KOHOMIKO-MAaTEMAaTUYHOIO MOJIE€JIIOBAHHS
KOHKYPEHTOCIIPOMOSKHOCTi 6aHKY, SKi [PYHTYIOTbCSI Ha 3MICTOBHIH CyTi KOHKYPEHTOCIIPOMOXXHOCTI OaHKY B
Cy4aCHHUX YMOBAX, 1J0 BUPAKAETHCS BifIIOBIIHOK CTPYKTYPHO-JIOTIYHOIO CXEMOIO CUCTEMHU O3HAK, BDAXOBYIOTb
JI0riKy o6y I0BM MOJiesIeli: KOTHITHBHOI, 3MiCTOBHOI, KOHIENITyalIbHOI, iHpopMaLiiHOI, MAaTeMAaTUYHOI; METOLMYHE
3a0e3ne4yeHHs 00y10BM 03HAKOBOT'0 IIPOCTOPY Mojieslell KOHKYPEHTOCIIPOMOXKHOCTI 6aHKY, BilMiHHICTIO SIKOTO €
CKJIaJ] iIHCTPYMEHTIB Ta peKOMeHAalii 100 iX 3aCTOCYBaHHS Y BUNIAJIKy OIUACY O3HaKaMH, BEJIMUMHU SKUX CYKYyITHO
BMMIipsIHi HA METPUYHUX i IOPSAKOBUX LIKAJaX [JIg BUSBJIEHHS 3HAUMMUX €JIEMEHTAPHUX Ta CKJIAJHUX O3HAK,
JIaTEHTHUX O3HaK, iX B3a€EMO3BSI3KY i 3aJIe)KHOCTE!; METOOUYHU MiTgXif, 10 aHali3y KOHKYPEHTOCIIPOMO>KHOCTI
6aHKy Ha OCHOBIi 10r0 OIIMCOBOI'0 €KOHOMIKO-MaTeMaTU4YHOIO MOJIEJIIOBAHHS, SIKUY Biipi3HSETHCS JIOTIKOO Ta
3MiCTOM eTaniB: N0OyA0Ba KOHLENTYaIbHO-CTPYKTYPHOI CXEMHU 3MiCTy KOHKYPEHTOCITPOMO>KHOCTI 0aHKYy, Bifioip
3HAYMMUX [10KAa3HUKIB, BU3HAUYEHHS BIIJIMBY (PAKTOPIiB HA PE3yJIbTATUBHI [IOKA3HUKY Jisi7IbHOCTI 6aHKY HAa OCHOBI
MoZeJIi He4iTKOro perpeciiHoro aHasisy, 00YMCIEHHS y3arajJbH40ro IOKa3HUKA KOHKYPEHTOCIIPOMOXKHOCTI
0aHKy Ha OCHOBi METO/1iB HEUIiTKOI JIOTiKY, IPUIHSTTSI OGIPYHTOBAHOT'O YIIPaBJiHCHKOr'O PillleHHS 100 OJAIbIIO]
IisiIbHOCTI 6aHKY; CTYMiHb YIIPOBAIKEHHS: pO3POOKY BIIPOBAIKEHi B MPaKTU4HY AistabHicTb [TAT «KB
«XPEILIATHK», TIAT AB «CTOJIMYHUM», IBH3 «YABC HBY» NIpU BUKJIAJAHHI AUCLUILIIIH «MaTteMaTuka aJist
€KOHOMICTIB: BMIIIa MaTeMaTUKay, «MaTemaTuka Jijis1 EKOHOMICTIB: TeOpisl IMOBIPHOCTEN Ta MaTeMaTU4YHA

CTaTUCTUKa», «[HpOpMaTHKay; cpepa BUKOPUCTAHHSL: [isIyIbHICTh (PiHAHCOBUX YCTAHOB, HABYAJIbHUI IIPOLIEC.

2. The subject of research: processes of economic and mathematical simulation of bank competitiveness; The
purpose of work: further development of economic and mathematical simulation of bank competitiveness,
development of descriptive models under certainty and uncertainty; Research methods and instrumentation:
abstract-logical method, analysis and synthesis methods, factor analysis, canonical analysis, instruments of
descriptive statistics, distinct and indistinct regression analyses, fuzzy-set theory; Theoretical and practical
results: indistinct regression model of bank competitiveness takes into account peculiarity of the data, which are
used in the bank activity analysis, in particular, indefiniteness, it provides for reasoning of the indistinct interval
for the value of indistinct resultative feature; a summarizing index of bank competitiveness, created based on
fuzzy-sets, where while creating indistinct knowledge database and working out membership functions, levels of
index values from regulatory-dispositive documents, which are valid in the domestic banking system, are taken
into account, as well as laws of distribution of these index values; methodological provisions of a descriptive
economic and mathematical simulation of bank competitiveness, which are based on the meaningful essence of
bank competitiveness; methodological support of building feature space of the bank competitiveness models,
which is noted for a an instrument storage and recommendations for their application in case of description with
features, the values of which are measured jointly on metric and ordinal scales for detection of significant
elementary and compound features, latent features; a methodological approach to the analysis of bank
competitiveness based on its descriptive economic and mathematical simulation, which is noted for logic and
content of the phases: building of a conceptual-structural scheme of the content of bank competitiveness,
selection of significant indices, defining of the factor influence on the effective indices of the bank activity on the
basis of the model of indistinct regression analysis, calculation of the summarizing index of bank competitiveness
on the basis of indistinct logic methods, making a justified managerial decision as for further bank activity; The
degree of implementation: the developments have been implemented into practical activity of PJSC CB
KHRESHCHATYK, PJSC AB STOLYCHNY], of State Higher Educational Institution the Ukrainian Academy of
Banking of the National Bank of Ukraine while teaching subjects “Mathematics for Economists: Higher
Mathematics”, “Mathematics for Economists: Probability Theory and Mathematical Statistics”, “Information
Science”; The field of application: activity of financial institutions, educational process.

Jep>kaBHHHM peecTpaniiiHuii Homep JiP:
IIpiopuTeTHHH HANIPpSIM PO3BHTKY HayKH i TEXHIKH!

CrpareriyHuii npiopUTETHUHA HaNIPSIM iIHHOBALLiHHOI JisJIbHOCTI:



ITizcyMKH JOCTiI>KEeHHS:

Iyo6sikarii:

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

OxoponHi gokymeHTH Ha OIIIB:

BrnpoBaa>keHHs pe3yJIbTaTiB AHcepTalii:

3B'130K 3 HAYKOBHMH TEMaMH:

VI. BizomocCTi Ipo HayKOBOr0 KePiBHHKA /KEPiBHUKIB (KOHCYJIbTaHTA)

Baacue IlpizBume Im'a Ilo-6aTbKOBI:
1. Manspeup Jlronmuna MuxaiiniBHa

2. Maliarets Liudmyla Mykhailivna

KBasigikanis: n.e.n., 08.00.11
InenTudikarop ORCID ID: He 3acrocosyerncs
JoparkoBa iHdpopmamnist:

IloBHEe HaHMEHYBaHHS IOPHIHYHOI 0COOH:
Kopg 3a €IPIIOY:

Micue3HaxoAKeHHSI:

dopma BiracHoCTI:

Cdepa ynpasiiHHSL:

InenTudikarop ROR: He zacrocosyerscs

VII. BimomocTi npo odimiiHuX OTIOHEHTIB Ta pelleH3€HTiB
O@inifiHi OIOHEHTH
Bsacue IlpizBuuie Im's I1o-6aThKOBI:

1. Cepreesa Jliogpmuna HineciBHa

2. Cepreesa Jltonmuia HinbciBHa

KBasigikanis: g.e.n., 08.03.02
InenTudikarop ORCID ID: He 3acrocosyetscs
JoparkoBa iHdpopmamnis:

IloBHe HaliMeHYBaHHSI IOPHUAHUYHOI OCOOH:
Kop 3a €IPIIOY:

Micue3HaxoaKeHHS:



dopma By1acHoCTI:
Cdepa ynpasiiHHS:

InenTudikarop ROR: He zacrocosyerscs

Baacwue IlpizBume Im's Ilo-6aTbKOBI:
1. Crenanenko Osbra [letpiBHa

2. Crenanenko Ousbra [leTpiBHa

KBasigikamis: k.e.n., 08.03.02
Inentudikarop ORCID ID: He zacrocoyerbcs
JonaTkoBa iHdopmalist:

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

Micue3Haxoa KeHHS:

dopma BiTacHOCTI:

Cdepa ynpassriHHS:

InenTudikarop ROR: He zacrocosyerscs

Penensentu

VIII. 3aKkJII04Hi BiZoOMOCTi
BiiacHe IIpi3Buie Im'sa ITo-6aTbKOBi

TOJIOBH pajgu

BaacHe IlpizBume Im's ITo-6aTbKOBI

rOJIOBYIOYOrO Ha 3acCiiaHHi

BignoBigasibHUI 3a HiATOTOBKY

00JIiKOBUX JOKYMEHTIB

PeecTpaTtop

KepiBHuk Bigginy YKpIHTEI, mpo €
BiZIOBiZaJIbHUM 32 peecTpallilo HayKOBOi

OisSIIBHOCTI

[Tonomapenko Bosogumup CrenaHoBuY

[Tonomapenko Bosmogumup CrenaHoBrY

IOpuenko T.A.



