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V. BimomocTi npo guceprauiio
Mosga guceprarii:

Koau TemaTHYHHUX PYOPHK: 06.73.55
Tema gucepranii:

1. VripaByiHHS iHBECTULIINHUM PU3UKOM OAHKY

2. Management of investment risk of the bank

Pedepar:

1. Incepranifina po60Ta IpUCBIYEHA TEOPETUYHOMY OOI'PYHTYBAHHIO Ta y3arajJbHEHHIO CYTHOCTI IIOHSITTS
"IHBECTULIIHNI PUBMK OAHKY", METOJI0JIOTIYHOMY PO3KPUTTIO 3MiCTOBHOCTI Cy4aCHOI CUCTEMHU YIIPABJIiHHS
iHBECTULITHUM PU3UKOM OAHKY Ta PO3POOLI METOIUYHUX [I0JIOKEHD 1010 BIOCKOHAJIEHHS YIIPABJIiHHS
iHBECTUILITHUM PU3MKOM OAHKY B yMOBaX PUHKOBOI 1€BiaHTHOCTI. Y3arajbHEHO iHCTpyMeHTapill yIpaBiiHHs
iHBeCTULIIHUM pU3UKOM 6aHKYy. [IpoBesieHo aHasli3 6aH-KiBCbKOi iHBECTHULIHOI aKTUBHOCTI B yMOBaX €BiaHTHOTO
MIPOSIBY iHBECTULIITHOTO PU3UKY. PO3p06sieHO MeTOOUYHNMI MifXiT 4O BU3HAYEHHS Ji€BUX 3aCO0iB onTuMizariii
HaIpsIMiB MIPOSIBY iHBECTULIMHOTO pu3nKy. OGIPYHTOBAHO MOIeJIb OLiHKY PiBHSI pU3UKOBAHOCTI BeIEHHS
iHBeCTULIII1HOI AisIbHOCTI 6aHKY. PO3KpUTO Ba’KIMBICTh 3aCTOCYBaHHSI ONTHMI3aliliHOTO MEHEIPKMEHTY SIK

iHCcTpyMeHTa 3a6€e3ne4eHHs IPUIMHATHOTO PiBHS iHBECTULIIMHOTO PU3KKY OaHKY.

2. The thesis is devoted to the theoretical study and generalization of the essence of the concept of "risk
investment bank", methodological disclosure of the contents of the structure of modern management system risk



investment bank and development of methodical provisions aimed at improving the management of the
investment risk of the bank in the market of deviance. The essential content of the investment risk and the basic
characteristics of the concept of "management of investment risk of the bank" disclosed. Bank's investment risk
management instruments generalized. The analysis of investment banking activity analysis in terms of deviant
investment risk provided. The methodical approach to determining effective means of optimization the directions
of investment risk moving. The model of assessment of the risk level of banking investment activity worked out.
The necessity and feasibility of optimizing management as an instrument for achieving an acceptable level of
investment risk of the bank proved. Key words: bank, model, optimization, management, investment risk, the level
of riskiness, stock market, securities.
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