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V. BimomocTi npo guceprauiio
Mosga guceprarii:

Koau TemaTHYHHUX PYOpPHK: 06.73.35
Tema gucepranii:

1. VripaByiHHS TPOLIEHTHUM PU3UKOM OaHKY

2. Management of bank interest rate risk

Pedepar:

1. Y nuceprauiiiHiil poboTi y3araJbHEeHO TEOPETUYHI OCHOBU Ta AOCJIIPKEHO HAIIPSIMKY PO3BUTKY YIIPaBJIiHHS
IIPOLIEHTHMM PU3UKOM 6aHKY. YTOUHEHO Kylacu@ikalilo BUiB IPOLEHTHOTO PU3MKY, BUBHAUEHO CKJIAJ0Bi CUCTEMU
yIIpaBJIiHHS IPOLIEHTHUM PU3MKOM 6aHKY Ta JOCTiIXEHO B3a€MO3B'sI3KM MK HUMU, 3a[IPOIIOHOBAHO aBTOPCHKUI
niaxin mopo dopmasizallii onTUMaNIbHOTO IPOLIECY YIIPaBJIiHHS IPOLIEHTHUM PU3UKOM 0aHKY Ha OCHOBI
po3pobieHoi iHpopMaliiiHO-/10riYHOi Mozesli. BU3Ha4eHo Nigxoau 10 YAOCKOHAJIEHHS METOIUYHOrO 3a6€e3I1e4eHHS
OLiHKU Ta PETyJII0BaHHS MIPOLEHTHOTO PU3UKY 6aHKY. 30KpemMa, OOIPYHTOBAHO JOLiNbHICTh BUKOPUCTAHHS METOTY
TpaHC@EePTHOTO LiIHOYTBOPEHHS 32 Y3rOIPKEHNMHU CTPOKAMU IIOTAIIEeHHSI 171 Y OCKOHAJIEHHS YIIPaBJIiHHS
OCHOBHMMH (pOpMaMU NPOLIEHTHOIO PU3UKY. [IpoBeleHO AOCiIpKeHHS MPAaKTUYHMX MO>KJIMBOCTE! 3aCTOCYBaHHS

METoLY Tpchc])epTHoro LLiHOYTBOpeHHH 3a Y3roIpKEHMMH CTPOKAMU IIOTAIIEHHA OaHKaMU YKpa'l.HI/I.

2. In the dissertation the theoretical bases of management of interest rate risk are generalized, the approaches to
improvement of system of management of interest rate risk in commercial banks are investigated. Classification of



types of interest rate risk is specified, components of system of management of interest rate risk are determined
and intercommunications between them are investigated, author approach to formalization of optimum process of
managing interest rate risk in commercial banks on the basis of the developed informaciy-logichnoy model is
offered. The approaches concerning the improvement of the methodical bases of estimation and regulation of
interest rate risk in commercial banks are defined. In particular, expedience of using method of matched-maturity
funds transfer pricing for the improvement of management of basic forms of interest rate risk is proved. Practical
possibilities of introduction of method of matched-maturity funds transfer pricing by the Ukrainian banks are
researched.
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