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Pedepar:

1. Incepranis npucesyeHa npobsieMi OLiHIOBaHHS Ta 3a0e3le4eHHs HaJiliHOCTi 6aHKiBCbKOI CUCTEMU B yMOBax
LMKJIIYHOCTi EKOHOMIYHOrO PO3BUTKY. B nucepratlii nornn6ieHo TpaKTyBaHHS IOHATTS "HaAiHICTh 6aHKiIBCHKO]
CUCTEMU", BU3HAYEHO MOr0 Miclie B TEpMiHOJIOriYHOMY amnaparti. JJoCIiIpKeHO Mifxoau 40 OLiHIOBAHHS HANIMHOCTI
6aHKiBCHKOI crcTeMU Ta ii 3B'S130K i3 EKOHOMIYHUMU I[UKIaMU. [IpoBeneHo aHaJliTUIHe JOCTiIKeHHS HaAiiTHOCTi
0aHKiBCbKOi CCTEMHU, B paMKax SKOT0 BU3HAYEHO JOMiHAHTHi (paKTOPU BIJIMBY Ha Hei, B3a€MO3B'SI3KM MK LIUMU
(aktopamu. B gucepTaliii 3anrponoHoBaHoO MifXif, 10 OL[iHIOBaHHS HaNliMHOCTI 6aHKIBCbKOI CUCTEMHU, SIKUU
I'PYHTY€ETHCSI HA BUKOPUCTaHHI MogudikoBaHOi AHAMIYHOI HOpMATUBHO-IHIEKCHOI MOZEJIi, CTpeC-TeCTyBaHHi
PU3UKiB 6aHKIBCbKOI CUCTEMU Ta PO3PaxXyHKYy iHIEKCIB ii HaflifHOCTi. 3anIPONIOHOBaHI 3aX0| 3 YAOCKOHAJIEHHS
HOPMAaTUBHOTO Ta iH(pOpMaLifHOro cepenoBUIIA (PYHKLIOHYBAHHS 0aHKIBCbKOI CUCTEMU, 3aX0IU 3 OOMEKEHHS
BIUIMBY Cy0'€KTMBHUX (PAKTOPiB HA HaMliHICTh GAHKIBCbKOI CUCTEMU, B TOMY YUCJIi - 3 BAKOPUCTAHHSIM

aBTOMATUYHUX CTabimi3aTopiB.



2. The dissertation is devoted to the problem of enhancing reliability of banking systems under the cyclical
economic development. The term "reliability of banking system" is explored and it's place in relation with other
concepts is defined in the work. The analytical research of banking system reliability is performed in result of
which main factors affecting it are discovered. Author develops the system of analytical methods allowing to give a
complex measure of banking system reliability including dynamical model, stress-tests and a system of indexes. As
a result of analysis of Ukrainian banking system, measures of it's improvement are suggested including
improvements in the information infrastructure, legal and regulatory framework.
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