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B neprmomy poszini gociimpkeHo TeopeTudHl OCHOBH omTuMizanii moptdernto
IIHHUX TanepiB, ynpaBiiHHS OaHKIBCBKHUM TOpTQeneM IIHHUX MamnepiB B yMOBax
HecTalOlnbHOCTI Ha (DOHIJOBOMY PHHKY.

B apyromy po3aimi 3mificHeHO aHami3 ICHYOUMX METOAMK omTuMizarii
nopTdeno IMIHHUX MamnepiB, a TakoXX mpoBeaeHo anani3 aisisbHocTi AT Kb
[IpuBarOaHK.

B tperbomy posmini 3mificHeHO onTHMI3ario MopTQento MIHHUX MmanepiB 3a
JOTIOMOTOIO PI3HUX MOJICIIEH.

B derBepTroMy po3xiii  mpoBeneHa OIIHKA CKOHOMIYHOI €(eKTUBHOCTI

onTuMi3arii 0aHKIBCbKOTO MOPTdEto [IHHKUX Mamnepis.
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ANNOTATION

Kirichenko Y.V. « Securities management in the portfolio investments (in
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Thesis for obtaining the educational qualification of Masters degree in 072 —
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The first section explores the theoretical fundamentals of securities portfolio
optimization, managing the bank's securities portfolio in conditions of stock market
volatility.

In the second section, the analysis of existing methods of optimization of the
securities portfolio is carried out, as well as the analysis of the bank's activity is
carried out.

The third section optimizes the securities portfolio using different models.

The fourth section assesses the cost-effectiveness of optimizing the bank's

securities portfolio.
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