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1. CucteMHUI pU3UK Y 6AHKIBCHKIiN TisI7IbHOCTI

2. Systemic risk in banking

Pedepar:

1. Y nuceprauiiiHiil poboTi BOCIIIKEHO POPMYBAaHHS Ta peaisallilo CICTEMHOIO PU3UKY Yy OaHKIBCBKill AisJIbHOCTI,
OBI'PYHTOBAaHO TEOPETUKO-METO/IOJIOTIUHI 3acaiy OTO OLiHIOBaHHS, PO3POGJIEHO ITPAKTUYHI peKOMeHallil 010
MaKpONPYIEHIINHOI IOJIiTUKYU PETYJIIOBAHHS CUCTEMHOIO PU3MKY B YKpaiHi. YTOYHEHO CYTHICTh CUCTEMHOTO
PHU3MKY Ha OCHOBI CMCTeMaTH3allii TEOPETUKO-METOI0JIOTIUHAX OCHOB OCIiIPKEHb CUCTEMHOIO PU3UKY B
6aHKiBCbKOMY CEKTOPi. 3alIpONIOHOBAHO KOHIIEIITYyaIbHY 06JIOK-CXeMY MEXaHi3My CUCTEMHOTO PU3UKY. Bu3HaueHO
BIUJIUB CTPYKTYPHO-(QYHKIIOHaJIbHUX [TapaMeTpiB 6aHKIBChbKOI crucTemu Ha creludiky akymysisunii Ta popmu nposisy
CHCTEMHOTO PU3UKY B YKpaiHi. CHCTEMAaTHU30BaHO KaHAJIN [TIOMIMUPEHHS CUCTEMHOTO PU3UKY 3 IIPiOPUTETU3ALIIEIO0 iX
3a BaromicTIO BIIJIMBY Ha 6AHKIBCBKY Ais/IbHICTb B YKpaiHi. HazaHo oninKy npudnHam, IpKepesam Ta Macirabam
PO3ropTaHHs 6aHKIBCbKOi aHiku. Po3po6seHo aHAMTUYHMI iIHCTpyMEHTAapill OLiHKY iMOBipHOCTI fedonTy 6aHKiB

Ha 6a3i JIOTICTUYHOT0 perpeciiiHoro Mofes0BaHHs (PiHAHCOBUX IIOKA3HUKIB Jil0unx Ta 30aHKPYTiINX PpiHAaHCOBUX



inctutyuin. CpopMOBaHO NIPONO3ULi OA0 MOCUJIEHHS CTPATErii MAKPONPYHEHLINHOI [TOJIITUKY SIK Y YaCTHHI
[IPEBEHTUBHOTO, TaK i aHTUKPHU30BOT'O iHCTPYMEHTapIilo 3 METOI0 3abe3IeyeHHs piHaHCOBOI CTIMKOCTI Ta

IiABUILEHHS PiBHS TPAHCIIAPEHTHOCTI Ha 6aHKIBCbKOMY PUHKY.

2. The thesis is devoted to the research of formation and realization of systemic risk in banking activity,
substantiation of theoretical and methodological bases of its estimation, development of practical
recommendations on macroprudential policy of regulation of systemic risk in Ukraine. The essence of systemic
risk is specified based on the systematization of theoretical and methodological bases of systemic risk researches
in the banking sector. A conceptual block diagram of systemic risk mechanism is proposed. The influence of
structural and functional parameters of the banking system on the specifics of accumulation and realization of
systemic risk in Ukraine is determined. The channels of systemic risk spreading are systematized with their
prioritization according to the significance of the impact on banking activity in Ukraine. The reasons, sources and
scales of banking panic are assessed. Proposals have been made to strengthen the macroprudential policy strategy
in terms of both preventive and anti-crisis tools to ensure financial stability and increase the level of transparency
in the banking market.
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