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V. BizomocTi npo gucepraniio
Mosga guceprTariii:
Koau TeMaTHYHHUX PyOPHK: 06.35.51

Tema guceprarii:
1. Mogeni oniHioBaHHS (iHAaHCOBOI CTIIKOCTi 6aHKiBCbKOI CUCTEMMU.

2. Models for assessing the financial stability of the banking system.

Pedepar:

1. Y nuceprauii 37ilicHeHO TeopeTUYHe y3arajbHEeHHS Ta HOBe BUPIlI€HHS HAyKOBOi Tpo6jeMu I0A0 PO3POOIEHHS
METOAWNYHUX MTOJIOKEHD Ta BiATIOBiAHOI CCTEMU €eKOHOMiIKO-MaTeMaTUYHUX Mojiesiell OljiHIoBaHHS (piHaHCOBOi
CTilIKOCTi 6aHKiBCbKOI CUCTEMU, aHAJIi3y YAHHUKIB, SIKi CIPUYMHSIOTh CTATUCTUYHO 3HAYMMUI BIIJIMB Ha (PiHAHCOBY
CTilKiCTb, 3aCTOCYBaHHS Teopii katacTpod 17151 BU3HaYeHHs 30H PiHAaHCOBOI HeCTabiNIbHOCTI Ta JOCIIiIKEeHHSI
MIPUYMHHO-HACJIIAKOBUX 3B'sI3KiB MixX iHAMKaTopamu $HiHaHCOBOI CTIKOCTi. 3aIIPONIOHOBAHO MiAXiM, 10 OLIiHIOBAaHHS
Z-score, IKUH BiIPi3HA€TbCA Bill TPAAVLIIMHOIO MMiIXOLy BUKOPUCTAHHAM CIIiBBiJHOIIEHHS PETYIATUBHOIO KalliTaury
IIO 3BXKEHUX 32 PUBUKOM aKTUBIB. [I06y10BaHO KOMIIJIEKCHUI NMOKA3HUK (PiHAHCOBOI CTIKOCTI 6aHKiBCHKOI

CHCTEMU Ha OCHOBI BUKOPUCTaHHS 24 iHguKaTopiB PpiHaHCOBO] cTifikocTi. Po3pobaeHo mopeni KaTacTpod TUILY



30ipKu Ha OCHOBI CTATUCTUYHUX JAHUX (PYHKLIOHYBAaHHS YKPAIHChKOI 6aHKIBCbKOI CUCTEMU, SIKi IO3BOJISIOTh
BU3HAYWTU 3HAYEHHS MTOKA3HUKIB TisSJIbBHOCTI GaHKIBChKOI CUCTEMU, TIPU SIKUX MOKJIMBUMHU € KaTaCTPOPiuHi CKauKu
3HaUEHHS NOoTeHLjanbHOI QYyHKIi, MOopanpHiCTb Ta ricrepesuc. [TobynosaHo ARMA Mogesi NporHo3yBaHHS 3Hau4€Hb
Z-score, 064KMCJIEHOTO Ha OCHOBI TPhOX Pi3HMX MiJIXOJiB Ta IPOTrHO3yBaHHS KOMILJIEKCHOTO ITOKa3HMUKa (iHaHCOBOI
crifikocTi. [To6ynoBaHO cxema HalpsIMKiB IPUYMHHO-HACIIKOBOTO 3B's13Ky MK 24 iHIieKcamu (piHaHCOBOI CTIIKOCTI

6aHKiBCBhKOI crcTeMu YKpaiHU.

2. The dissertation provides a theoretical generalization and a new solution to a scientific problem on the
development of methodological provisions and the corresponding system of economic and mathematical models
for assessing the financial stability of the banking system, analysis of factors that cause a statistically significant
impact on financial stability, the application of the theory of catastrophes to identify areas of financial instability
and study of cause links between indicators of financial stability. An approach to assessing the Z-score is proposed,
which differs from the traditional approach by using the ratio of regulatory capital to risk-weighted assets. A
comprehensive indicator of the financial stability of the banking system was built on the basis of the use of 24
indicators of financial stability. The models of cusp catastrophes have been developed on the basis of statistical
data on the functioning of the Ukrainian banking system and make it possible to determine the values of indicators
of the banking system, at which catastrophic jumps in the value of the potential function, modality and hysteresis
are possible. The ARMA model of forecasting the values of the Z-score, calculated on the basis of three different
approaches and forecasting the complex indicator of financial stability were built. A diagram of directions of a
causal relationship between 24 indices of financial stability of the banking system of Ukraine has been built.
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