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V. BimomocTi npo guceprauiio
Mosga guceprarii:
Koau TemaTHYHHUX PYOPHK: 06.73.55

Tema gucepranii:
1. HaykoBO-MeTO0JI0TiYHi 3acany 6aHKiBCHKOTO HAIJISIAY 3 BUKOPUCTAHHSAM CTPYKTYPHO-(DYHKLIOHATIBHOTO aHai3y

2. Scientific and methodological principles of banking supervision with the use of structural and functional analysis

Pedepar:

1. lucepTariifine noCaiIKeHHs TPUCBSIYEHO PO3POO1Li TEOPETUKO-METON0JIOTIYHUX 3aCa/l Ta TPAKTUYHOTO
iHcTpymeHTapio opranisarii HaryIA40BOI AiSILHOCTI B YKpaiHi B yMOBax MEPEXOAY Bill MIKpPO- [0
MaKpOIPYIeHLiHOro 6aHKIBCbKOTO Harjsigy. Y po6oTi po3BUHYTO MiAX0au 10 GOpMyBaHHS B YKpaiHi cucremu
MEZiONPYAEHLIMHOTO HATJIAYy, BU3HAYEHO 3MICT Ta IPU3HAYEHHS arperoBaHOro, KOMIApaTUBHOTO Ta
crienlpikoBaHOTO HarJjsALy; BUOKPEMIIEHO CTPYKTYPHO-(QYHKIIOHAJIbHI IPYyNY 6aHKIB SIK 06'€KTH HArJsAy,
¢opmarnizoBaHo ix ineHTUdiKalifiHi 03HaKH, TOCAITKEHO TeHEHIii Ta TUHAMIKy iX PO3BUTKY B YKpaiHi;
OOI'PYHTOBAHO CYTHICTbh PHU3MKY He30aJlaHCOBAaHUX BilXWUJIEHb SIK Opi€HTHPA Npy 3[ifCHEHH] HArJISIIOBUX IPOLELYP
Ta PO3POO6JIEHO AJITOPUTM PO3PaxXyHKy OUiKyBaHMX 30MTKIB 6aHKY BHACJIiZIOK 1oro peasisaliii; po3po6aeHo
METOJIMYHi 3acafyl peUTUHIYBaHH: 6aHKIB; yIOCKOHAJIEHO KpUTEePii BUOKPEMJIEHHS €TalliB PO3BUTKY OAHKiBCbKOI
CHCTEMHU; 3aIIPOIIOHOBAHO MiIXOOY 10 PAHHBOI AiarHOCTUKY 3arpo3 BTpaty (HiHaHCOBOI CTIMKOCTi 6aHKiB,

nvdepeHuiaLii Ha-IJISA0BUX 3aX0/IiB 3aJI€5KHO Bif crienudiky rpym 6aHKiB; po3po6JIeHO CUCTEMY OLiHOYHUX



KOHTPOJIbHUX IOKA3HUKIB JisI7IbHOCTI 6aHKIB K TOMOBHEHHS 110 000B'SI3KOBUX €KOHOMIYHMX HOPMATUBIB.

2. Dissertation research is dedicated to the elaboration of the theoretical and methodological principles and
practical tools of the supervision activities' organization in Ukraine in the transition conditions from micro to
macroprudential bank supervision. In the work we developed approaches to the forming in Ukraine
medioprudential supervision system, picking out homogeneous structural and functional groups of banks as the
objects for supervision, determined maintenance and purpose of the aggregated, comparative and specified bank
supervision, elaborated criterion basis for the picking up groups of banks, formalized their identifiable
characteristics, investigated tendencies and dynamics of their development in Ukraine, grounded the essence of
the unbalanced deflections' risk as the orienting point in the time of the supervision procedures realizing and
elaborated calculations algorithm of the ex-pected bank's losses in the case of its realization; elaborated
methodological principles of the banks' ranking , grounded possibilities of the using these ratings for the bank
supervision tasks realization; improved criteria of the picking up stages of the banking system developing;
suggested approaches to the early diagnostics of the banks' financial stability loss threats, supervision activities
differentiation according to the specification of the groups of banks, system of the evaluating control indexes of
the banks activities as addition to the obligatory economic standards.
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