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1. lep>kaBHe perysoBaHHS 6aHKIBChKOI CCTEMU

2. State regulation of the banking system

Pedepar:

1. Y pucepratlii BUBHaU€HO KOHLEINTYyalbHi Nigxoau 10 GOpMYyBaHHS CUCTEMHU JIEP’KAaBHOTO PETYJIIOBAHHS
0aHKiBCbKOI CUCTEMH, SKi [PYHTYIOTbCSI HA BUOKPEMJIEHHI 00’€KTIiB PEry/I0BaHHS Ha MiKpO- Ta MaKpPOPiBHSIX;
CTPYKTypyBaHHi (pakTOpiB, 10 BIIJIMBAIOTh HA YMOBU CEPENOBUIIA peasidaliii peryisiTOpHUX BILJIMBIB;
METOJIOJIOTIYHUX 3aCalaxX BUBHAYEHHS ii €JIeMEeHTiB. 3alIPONIOHOBAHO HAYKOBO-METOIMYHUN MiJIXi[ 0O PO3BUTKY
Ilep>KaBHOTO PEryJI0BaHHS 0aHKIBCbKOI cucTeMy Ha ocHOBI POK-Mogeri, 3a pe3ybTaTamMmu 3aCTOCYBaHHSI SIKO]
BiZOyBa€eTLCS IPOrHO3YBAaHHS HACTAHHS 6aHKIBCBbKOI KpU3HU Ta ifeHTudikauisa ¢as ii posropranHs. CpopMoBaHO
CHCTEMY iHIMKATOpPiB Ta pO3p06JIEHO IHANKATOP HACTAHHS OaHKIBChKOI KpU3H IIPU BIPOBaKeHHi moaesni “HBY-
MaKpOpPEryJsiTOp”, Ha OCHOBI OCTiITHOTO MOHITOPUHTY SIKOTO ineHTU(ikyeTbCsl (aKT HaCTaHHs 6aHKIBCbKOI KPU3H i
PO3POOJISIOTHCS BifIIOBiHI PETryISITOPHI BIVIUBU. PO3p0671€HO METOANYHNI MiAXiM 40 36a71aHCOBAaHO-

IuepeHLiioBaHOTO PETY/II0BAHHS GAHKIB 3 ypaxyBaHHSIM KPUTEPIIO iX BIJIMBY HA CUCTEMHUI PU3HUK.



2. In the thesis the conceptual approaches to the formation of the state regulation of the banking system, based on
the isolation of regulated at the micro and macro levels; structuring factors affecting the environmental conditions
of implementation of regulatory influences; methodological principles defining its elements. The methodical
approach to macro-prudential analysis of the banking system from ROK model, the results of which application is
predicting the onset of the banking crisis and identification phases of deployment. The system of indicators and
developed a comprehensive indicator of the banking crisis through continuous monitoring which identified the
fact of the banking crisis and develop appropriate regulatory influences. The methodical approach to balanced-
differential regulation of banks based on the criterion of their impact on systemic risk.
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