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V. BimomocTi npo gucepraniio
Moga guceprariii:
Koau TemaTHYHHUX PYOpPHK: 06.73.55

Tema guceprauii:
1. 3abe3neyeHHs PpiHAHCOBOI CTIKOCTI 6aHKY B yMOBaX BOJIATUJIBHOCTI pUHKY

2. Financial Bank Stability Provision under Conditions of Market Volatility

Pedepar:

1. Bu3HaueHO TeOpETHYHI OCHOBU (PiHAHCOBOI CTIMKOCTI 6aHKy. YIOCKOHAa/IEHO Kjlacudikalilo piHaHCOBOI CTIKOCTI
OaHKIB LIIJIIXOM BUOKPEMJIEHHSI [TOHSTh «30BHIIIHBOI» Ta «BHYTPIlIHLOI» (PiHAHCOBOI CTiiiKOCTI 6aHKy. Po3po6ieHo
METOJ0JIOTiYHi 3acaZi BpaxyBaHHS BOJIATUJILHOCTI PUHKY B Ipolieci aHasizy piHaHCOBOI CTilIKOCTi 6aHKY Ta
IiAxXonM 00 paHXyBaHHS (PaKTOPiB BIIJIMBY Ha (PiHAHCOBY CTilKiCTb, POPMYBAHHS KUX Ma€ IIPSIMUIL 3B'SI130K i3
BOJIATWJIBHICTIO PUHKY. 3alIpOIIOHOBAHO BBEAEHHS MOHSITTSI BAPiaTUBHOTO HOPMATHMBHOTO 3HAYEHHS 17151
IIpOBeJeHHs aHali3y PpiHaHCOBOI CTIMKOCTI MifT, Yac BOJIATUILHOCTI pUHKY. PO3pobiieHo iHCTpyMeHTapii
OlliHIOBaHHS (PiHAHCOBOI CTIIKOCTI 6aHKy B I1€pioi BOJIATUIbHOCTI PUHKY Ha OCHOBI KoeillieHTHOro aHaiy i3
3aCTOCYBAaHHSM BapiaTUBHOIO HOPMATUBHOTO 3Ha4€HHSL. [10rMb1€HO NOJI0KEHHS OA0 3a6e3ne4eHHs (PiHaHCOBOI
CTiliKOCTi 6aHKiBCbKOI CUCTEMU YePE3 IMIJIEMEHTALIi0 3aX0/1iB PETyISITOPIB (PiHAHCOBOTO PUHKY, CIIPSIMOBAHUX HA

MiHimizanio pecrabinizaniiiHOro BIJIMBY BOJIATUIIBHOCTI Ha Ais/IbHICTb 6aHKiB. Po3pobsieHo nigxonu 1o



(opMyBaHHS aJrOPUTMY IPAKTUYHOI AisIJIbHOCTI 6AHKIB, 110 HaJlal0Th MO>KJIUBICTh BIIPOBAI)KEHHS BUBAKEHO]

IIOJIITUKY I1JIaHyBaHHS 6i3HeC — IIPoLeCiB 3 ypaxyBaHHSIM MiHiMi3allii BIIJIMBY PU3UKIB BUKJIMKAHWUX BOJIATUJIbHICTIO.

2. There were identified theoretical basics of financial bank stability. There was improved (upgraded) the
classification of financial bank stability by means of singling out ‘external’ and ‘internal’ financial bank
stability.There were worked out methodological grounds as of how to consider market volatility in the process of
financial bank stability analysis and approaches as to how to prioritize the influence factors on financial stability,
whose formation has much to do with market volatility. There was offered the concept of variable statutory value
to carry out the analysis of financial stability when the market is volatile. There was also worked out a set tools as
of how to evaluate financial bank stability in the times when the market is volatile mainly on the basis of ratio
analysis when using variable statutory value. We have scrupulously studied the situation as to how to provide
financial stability of bank system by means of implementation of financial market regulators aimed at minimizing
destabilizing influence of volatility on banks’ activity. We have worked out approaches to form the mechanism of
practical bank activity that enable to implement the policy of business processes planning taking into account
minimization of risks resulted by volatility.
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