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2. Prognostication of market risk in bank management

Pedepar:
1. Y po60Ti foCniIKeHO EKOHOMIUHY CyTHICTh PUHKOBUX PU3UKIB OaHKY, yIOCKOHAJIEHO iX KlacuQiKallilo, BUSIBIEHO
0CO0JIMBOCTI IIPOLieCy MPOrHO3yBaHHSI PUHKOBUX PU3MKiB GaHKY Ta 3alIPONIOHOBAHO aBTOPCHKY Kilacuikallito
METOJiB [IPOTHO3yBaHHS PUHKOBUX PU3UKIB. PO3p006s1€HO NpakTUYHI peKoOMeHaLlii 110710 BILOCKOHAaJIEeHHS
iHCTpyMeHTapilo IPOrHO3yBaHHS BIUVIMBY PUHKOBUX PU3UKIB HA PE3YJIbTATHU Aisl/IBHOCTI OAHKY 32 YMOB BUCOKOi
BOJIATUJIBHOCTI YKPaiHChKOro (PiHaHCOBOTO PUHKY. J]JO OCHOBHHUX P€3YJIbTaTiB JOCJiIKEHHS HAJIeKaTh: PO3BUTOK
HAyKOBUX ITiTXOMiB IO TPAaKTyBaHHS IOHSTTS "PUHKOBI pr3uKy 6aHKy" Ta kyiacudikalii puHKOBUX PU3KKIB;
yIIOCKOHAJIEHHS] METOAUYHUX MiJIXO/iB 10 IPOTHO3YBaHHS BIUIMBY ITPOLIEHTHOTO, BJIIOTHOTO Ta (POHI0BOTO PU3UKIB
Ha pe3yJIbTaTy AisIbHOCTI 6aHKY; PO3POOJIEHHS MiAXOMY 4O OLiHIOBAaHHS BEJIMYMHN €KOHOMIYHOTO KalliTaay 6aHKy
IiJl PUHKOBI PU3UKY, 1O NOJISITAE€ B PO3PaxyHKY iHTErpajibHOTO MOKAa3HMKA PUHKOBUX PU3UKIB 3 YPAXyBaHHSIM

KopeJisuii Mib>k OCHOBHUMU cerMeHTaMy (piHaHCOBOTO PUHKY (IPOLIOBUM, BAJIOTHUM Ta (DOHIOBUM).



2. In this article economic essence of bank's market risks is investigated, their classification has been improved, the
features of market risks prognostication process are found out and author classification of market risks
prognostication methods is offered. Practical recommendations are developed in relation to the improvement of
tool of market risks influence on the results of bank activity prognostication in the Ukrainian financial market's
high volatility conditions. Basic results of researches are: development of the scientific approaches to
interpretation of "bank's market risks" concept and market risks classification; improvemen to the methodical
approaches to prognostication of interest rate, currency and fund risks' influence on the results of bank activity;
development of approach to the evaluation of economic capital at market risks ratio that includes calculation of
market risks' integral ratio taking into account correlation between basic segments of financial market (money
market, currency market and fund market).
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