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Crenanenko AnHa OunexkcanapiBHa. Kpaaigikauiiina po6ora maricrpa
Ha TeMy: «YnpaBiiHHs iHBECTHUIHHOIO AisJibHICTIO 6aHKy (3a maTepiajamu
AT «Patiddaiizen bank ABauab»)».

Kpanidikauiiina poboTa npucBsyeHa y3aralbHeHHIO T€OPETHYHMX acleKTiB
3/1IACHEHHs IHBECTULIMHOI MisIBHOCTI KOMepuUidHUM OaHKOM, OLIHLI Ta aHanily
CydacHOro craHy 6aHKiBCbKOI iHBECTULIIMHOI AiANBHOCTI, @ TAKOK OOIPYHTYBaHHIO
HanpsAMiB Ta po3pOOJeHHIO MNPOMO3MUIIHM I10A0 YAOCKOHAJIEHHs YINpaB/liHHA
IHBECTULIIHHOIO ISAJIBHICTIO.

Mertow kBajiidikauiiHol poOOTH MaricTpa € BH3HA4€HHA TOTOYHMX
npo6JieM Ta po3poOKa LUIAXIB MIOAO YAOCKOHAIEHHS yNpPaB/iHHA IHBECTHLIHHOIO
JiAIBHICTIO KOMEPLIHHOTO 6aHKYy.

06’ exkTom aocaimxkenns € qisnbHicTh AT «Paliddaiizen bank Apaiby.

IpeameTomM  JOC/HIAXKeHHSI  TpONEC  YMNPAaBIIHHS  IHBECTHLIHHOKO
nisnbHicTio AT «Paiiddaiizen Bank ABaib» Ta MOB’A3aHa 13 HUM EKOHOMIYHA:
NisIbHICTE GaHKY.

Metoau naocaigxednHs. B rmpoueci pocnigkeHHs Oylno BUKOPHCTaHO
3aralbHOHAaYKOBI METOAM [i3HAHHA Ta CreliajdbHi, 30KpeMa, eKOHOMIKO-
CTaTUCTUYHI MeToad (TOpIBHSIHHA, TpYNyBaHHS, TaONWYHUHA, rpadIyHHH,
cTaHAapTU3alil MOKa3HUKIB JAOCIIKYBAaHUX ABHIL), €EKOHOMIKO-JIOTI4HI NPUHOMH
(eniMiHyBaHHs, BEPTHKAIBHOIO, TOPU3OHTAIBHOTO, KOe(iLiEHTHOrO aHalisy), fKi
3abe3neyund po3B’sS3aHHA [OCTABIEHUX 3aBAaHb 3 OOpaHOro HanpsMmKy
JOCII1IKEHHS.

30Kkpema, MpH BHUpILIEHHI KOHKPETHMX 3aBAaHb LIOAO YIOCKOHAJEHHS
IHBECTULIMHHMX MPOLECIB KOMepLiHOro 6aHKy BHKOPHCTOBYBAMCSA TaKi METO/IM,
sik: abCcTparyBaHHs Bifl HECYTTEBOTO IPH BHABIEHHI OCHOBHHX (DaKTOpIB, fAKI
BIJTMBAIOTh HA CHUCTEMY YIIPABIiHHS IHBECTHLIHHOIO MifNbHICTIO OaHKy Ta
NMPUHOMH CTATUCTHYHHUX METO/IB.

YV nepuiomy po3aini  kBamidikauiiHoi pobOTM MaricTpa BU3HAYEHO
eKOHOMIYHY CYTHICTb Ta OCHOBHE 3HA4YeHHA iHBECTHLIHHOI MONITHKH Ta
iHBECTHLIHHOI AisIbHOCTI KoMepuiiHoro O6aHky. [TpoaHaiizoBaHo iCHyIO4l BHH
Ta MojeJi iHBeCTHLiMHOI [isnbHOCTI OaHky. BH3HaueHO OCHOBHI METOAM
yIIPABIiHHS IHBECTUUIHHOO JisUVIBHICTIO Ta iX BIUIMB Ha (iHAHCOBE CTAaHOBHMLIE
KoMepuUiifHOro GaHKy.

Y mpyromy po3jii MaricTepcbKoro J0CiIKEHHs MPOBEIEHO KOMIIEKCHMUH
ananiz ¢inancoBo-exoHomiunoi aismeHOCTI AT «Paiiddaiizen bank Abajby.
3aificHEHO  OIIHKY  IHBECTMIIWHOI  JOisSIBHOCTI  JOCTiIKyBaHOro  GaHKy.
[TpoananizoBato kpenuthuii noprdens AT «Paiiddaiizen bank Aaiby.

Y TpethoMy po3aini kBanidikauiiiHoi po6oTH maricTpa CHCTEeMaTH30BaHO
3apybikHMil  JOCBiA  iHBeCTHMUiKMHOI  MisybHOCTI  OankiB. BusBieHo Ta
MpoaHali3oBaHo MpolieMy IHBECTHIIHHOI AiANBHOCTI AOCHIIKYBaHOTO OaHKy.
OO0rpyHTOBaHO HanpsaMu y/1OCKOH&JIEHH:A IHBECTHLIHHOT  AisILHOCTI
AT «Paiid¢aiizen bank ABajib».
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3po6iIeH0 BUCHOBOK, 11O MPOIMO3HKLii, Ki 0OIpyHTOBaHO B KBali(iKaLiiHIA
poGoTi  MaricTpa MOXKYTb MaTH TNpPaKTHYHE BHUKOPUCTaHHA Ha  PiBHI
nocnipkysanoro AT «Paitddaiizen bank Apamb», Tak 1 IHIIMX KOMepUiHHHMX
HaHKIB.

Kpani¢ikauiiina po6ota MaricTpa CK/IaJa€eTbCs i3 BCTYIMY, TPhOX PO3JiIiB,
BMCHOBKIB, [OJAAaTKIB 1 CIIMCKY BHMKODHUCTaHMX JuKepel. 3arajbHUM 00cCsAr
kBanidikauiiHoi podotu marictpa craHoBHTh 80 cropiHok. PoGora mictuTh 21
Tabmuito Ta 4 pucyHkd. CHMCOK BUKOPUCTaHMX JUKEpel BK/IO4Yae 58
HaMMEeHYBaHb.

Kawu4oBi caoBa: KoMepuiiHui OaHK, KpeAUTHUH NOpTQeib, KpPeAUTHHM
PHM3MK, IHBECTHLII, iIHBECTHLIHHA AiANBHICTb.

ABSTRACT

Stepanenko Anna Alexandrovna. Qualifying work of the master on the
topic: «Management of investment activities of the bank (based on JSC
«Raiffeisen Bank Aval»)».

Qualification work is devoted to the generalization of theoretical aspects of
investment activities by a commercial bank, assessment and analysis of the current
state of banking investment activities, as well as substantiation of directions and
development of proposals for improving investment management.

The purpose of the master's qualification work is to identify current
problems and develop ways to improve the management of investment activities of
a commercial bank.

The object of research is the activity of Raiffeisen Bank Aval JSC.

The subject of the study is the process of investment management of
Raiffeisen Bank Aval JSC and related economic activities of the bank.

Research methods. In the course of the research general scientific methods
of cognition and special, in particular, economic-statistical methods (comparison,
grouping, tabular, graphical, standardization of indicators of the studied
phenomena), economic-logical methods (elimination, vertical, horizontal,
coefficient analysis) were used. linking the tasks in the chosen direction of
research.

In particular, in solving specific tasks to improve the investment processes
of commercial banks used methods such as: abstraction from the insignificant in
identifying the main factors influencing the investment management system of the
bank and methods of statistical methods.

The first section of the master's qualification work defines the economic
essence and the main importance of investment policy and investment activities of
a commercial bank. The existing types and models of the bank's investment
activity are analyzed. The main methods of investment management and their
impact on the financial position of a commercial bank are identified.

In the second section of the master's study, a comprehensive analysis of the
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financial and economic activities of JSC «Raiffeisen Bank Aval». An assessment
of the investment activity of the studied bank was made. The credit portfolio of
Raiffeisen Bank Aval JSC was analyzed.

The third section of the master's qualification work systematizes the foreign
experience of investment activity of banks. The problems of investment activity of
the researched bank are revealed and analyzed. The directions of improvement of
investment activity of JSC Raiffeisen Bank Aval are substantiated.

[t is concluded that the proposals that are justified in the qualification work
of the master may have practical use at the level of the studied JSC "Raiffeisen
Bank Aval" and other commercial banks.

The master's thesis consists of an introduction, three sections, conclusions,
appendices and a list of sources used. The total volume of the master's qualification
work 1s 80 pages. The work contains 21 tables and 4 figures. The list of used
sources includes 58 names.

Key words: commercial bank, credit portfolio, credit risk, investments,
investment activity.
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