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OObekT wuccienoBaHuss — HHBecTUIMOHHAs nearenpHocTh OAO «ACH
«benapycbank» Ha pbIHKE IIEHHBIX OyMmar.

[Ipenmer wccrnenoBaHusl — COBEPIICHCTBOBAaHUE (HDOPMHUPOBAHUSA, pealn3allud U
YIPABIICHUS] WHBECTUITMOHHBIM TOPT(dENeM IIEHHBIX Oymar myTeM COBEpIICHCTBOBAHUS
METOJIUK Pa3pabOTKU U peanu3aiuu (UHAHCOBOM CTpaTeruu

[Hens paboThl — H3YyUYEHHE TEOPETUKO-METOJUYECKUX OCHOB MPOCKTUPOBAHUS
CTpaTeruy YIpaBJIeHUs] WHBECTUIIMOHHBIMHU OIEpalUsIMU KOMMEpPUYECKHUX OaHKOB Ha
(MHAHCOBOM PBIHKE B YCJIOBHSX pOCTa MHPOPMAIIMOHHON MPO3PaYHOCTH U BCEMEPHOMU
mI00aTn3arum.

B nmporecce paboThl U3yueHBI TEOPETHUECKUE TTOIXO/IbI K TOHUMAHUIO CYIITHOCTH,
BBIJICIIHUIO OOBEKTOB WHBECTHUPOBAHUS, KIACCH(PUKAINA WHBECTUIIMOHHBIX OMeparuit
KOMMEpUeCKUX OaHKOB. I3ydeHbl HallMOHAJIbHBIE HOPMATHBHO-TIPABOBBIE AaKTHI,
PErYIUPYIONINE AEATEIbHOCTh KOMMEPUECKUX OAHKOB Ha PbIHKE IIEHHBIX Oymar. /laHa
XapaKTEPUCTHKAa OCHOBHBIM CTPATETHUAM KOMMEpPYECKMX OAaHKOB Ha PBIHKE IIEHHBIX
Oymar, jnaHa UX KpuUTHUYecKas oOlleHKa [IpoaHanu3upoBaHa JMHAMUKA W CTPYKTypa
BioxeHnit OAO «ACbh «benapycbank» 3a 2015 — 2016 rr. u chopMupoBarb IpoOrHo3
cocTaBa WHBECTUUIIOHHOTO TopTdens Oanka Ha 2017 1. OxapaxkTepu3oBaHa
JNEUCTBYIOIIAsl TMpaKkTUKA TIO0 YOPABICHUIO WHBECTUIIMOHBIMUA OIEpAlUSIMH U
ONpEJENEeHbl OCHOBHBIE PUCKHM HMHBECTULIMOHHOrOo mnoptTdens Oanka. OOGocHOBaHa
HKOHOMMYECKas 1€JIeCO00pa3HOCTh BHEIPEHUS MHHOBAIIMOHHBIX METO/IOB yIpPaBICHUS
WHBECTUIIMOHHBIM TOpTdeneM OaHKa M €ro puckaMu C UCIIOJIb30BaHHEM Mojeen
MOBEJIEHYECKOTO MOJICIMPOBAHS U eVeNnt-aHaian3a HOBOCTHBIX MTOTOKOB.

OO6nacThi0  BO3MOXKHOTO TMPAKTHUUYECKOTO TPUMEHEHHUS SBJISETCS CHUCTEMa
YIPaBJICHUS] UHBECTUMOHHBIM MOPTQENIeM IIEHHbIX Oymar B OaHKe.

ABTOp paboOTHl TMOATBEPXKIACT, YTO MPUBCIACHHBIM B HEW AHAIUTHYECKUU U
pacyeTHBIM MaTepuan MPaBUIBHO U OOBEKTUBHO OTPAXKAET COCTOSHHE HCCIEAYEMOTO
BOMIPOCA, a BCE 3aUMCTBOBAaHHBIE W3 JIUTEPATYpPHbIX U JPYTUX HCTOYHUKOB,
TEOPETUUYECKUE M METOJOJIOTMYECKUE TOJOKEHUSI W KOHIEMIIMU COMPOBOXKIAIOTCS
CCBUIKaMU Ha MX aBTOPOB.
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The object of the research is the investment activity of JSCB "Belarusbank” on
the securities market.

The subject of the research is improving the formation, implementation and
management of the investment portfolio of securities by improving the methods of
developing and implementing a financial strategy

The aim of the work is to study the theoretical and methodological foundations of
designing a strategy for managing investment operations of commercial banks in the
financial market in the context of growing information transparency and all-round
globalization.

In the course of work, theoretical approaches to understanding the essence,
allocation of investment objects, classification of investment operations of commercial
banks were studied. The national regulatory legal acts regulating the activity of
commercial banks on the securities market have been studied. The characteristic of the
main strategies of commercial banks in the securities market is given, their critical
evaluation is given. The dynamics and structure of investments of JSCB "Belarusbank”
for 2015 - 2016 are analyzed. And to form the forecast of the composition of the
investment portfolio of the bank for 2017. The current practice of managing investment
operations is described and the main risks of the investment portfolio of the bank are
determined. The economic feasibility of introducing innovative methods for managing
the bank's investment portfolio and its risks is substantiated using the models of
behavioral modeling and event analysis of news flows.

The area of possible practical application is the management system of the
investment portfolio of securities in the bank.

The author of the paper confirms that the analytical and calculation material
presented in it correctly and objectively reflects the state of the issue under
investigation, and all borrowed from literary and other sources, theoretical and
methodological positions and concepts are accompanied by references to their authors.
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AOG'exT nacnenaBaHHsA — iHBecThIIbIMHAA A3eiiHacib AAT «ACb« benapycbank
»Ha PBIHKY KaIlITOYHBIX Tarep.

[IpangMet nacnenaBaHHs — yylackaHajaeHHe (papMipaBaHHs, prajii3allbli 1 KipaBaHHS
IHBECTBILBIMHBIM MapTderaeM KalITOYHBIX Marnep HUIIXaM yAacKaHaJICHHS METOIBIK
pacmparioyki i paamizanpli piHaHCaBal CTPATarii

MbdTta paboThl - BBIBYYIHHE TIAPATHIKA-METAABIYHBIX aCHOY TIPAcKTaBaHHS
CTpararili KipaBaHHS 1HBECTBHILBIMHBIMI amepanbiAMi KaMepUbIMHbIX OaHKay Ha
(1HaHCAaBBIM PBIHKY Ba YMOBax pocCTy iH(apmalbliiHail Mpa3pbiCTacil 1 ycsMepHaii
rabasizanpii.

VY mpaipce npaiibl BBIByYaHbl T3APATHIYHBIS MAABIXOAbI Ja Pa3yMEHHs CyTHACII,
BBIJICTHUIO al'ekray 1HBecTaBaHHA, Kiacidikalpli 1HBECTHIIBIMHBIX — aneparbli
KaMepIIbIHBIX OaHkay. BeiBydaHbl HaIbISTHAIBHBIA HApPMAThIYHA-TIPABaBbI aKThI, SKis
PATYIIOINb 3€HHACIb KaMEepIbIMHBIX OaHKay Ha PBIHKY KalITOYHBIX mamnep. Jlan3eHa
XapaKTaphICThIKA ACHOYHBIX CTPATATISAM KaMEPIBIMHBIX OaHKay Ha PBIHKY KaIITOYHBIX
nanep, JaJ3eHa 1X KpbIThluHas aA3Haka [IpaananizaBaHa AblHaAMiKa 1 CTPYKTypa
yknaganasy AAT «ACb« benapyc6ank» 3a 2015 — 2016 rr. 1 capmaBaib nparHos
CKJIaJly MHBECTUUIOHHOTO mapTdens O6anka Ha 2017 1. axapakrapbl3aBaHa J3erodast
MPaKThIKa KipaBaHHs 1HBECTHILBIMHBIMI ameparpbiiMi 1 BbI3HAYaHBI ACHOYHBIS PBI3BIKI
iHBeCThINIbIIiHAra TmapTdens Oanka. AOTpyHTaBaHa »dSKaHaMI4HAs MITa3roAHACIIh
YKapaHEHHsS! 1HABAIBIMHBIX METajay KipaBaHHS 1HBECTHIIBIMHBIM mapTdeneM OaHKa 1
ATO PhI3bIKaMi 3 BBIKAPBICTAHHEM MaJIdJIsly MaBOJHIIIKAra MaadJisiBaHHsA 1 event-anamizy
HABIHABBIX MATOKay.

BooGmacifo MmarueiMara npakTbldHara npeIMSHEHHS 3'SyJIselIa cicTaMa KipaBaHHs
WHBECTHMOHHBIM NapTdesieM KallTOYHBIX Mmarnep y 0aHKy.

A¥Tap mpansl mauBsip/pkae, MTO TPBIBEA3CHBI Y €W aHAMITBIYHBI 1 Pa3IiKOBBI
MaT?phIsT TIpaBUIbHA 1 a0'e€KThIYHA aJIIOCTPOYBae CTaH JOCJEAHAra IMbITaHHSA, a yce
3ama3pluaHblsl 3 JITapaTypHBIX 1 IHINBIX KPBIHIN, TIAPATBIYHBIS 1 MeETajanaridyHbIs
naja)Xd HHI 1 KaHIPIIBI1 CyIpaBajiKarollila CracbuIkaMi Ha 1X ayTapay.



