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1. YripaByiHHS KpEIUTHUM PU3MKOM KOMEPLIIHOTO 6aHKY

2. Credit risk management of commercial bank

Pedepar:

1. InceprauiiiHe NOCTiIPKEHHS [IPUCBIYEHE PO3BUTKY BilOMUX Ta OGIPYHTYBaHHIO HOBUX HayKOBO-METOLUYHNUX
IiAXOMiB 1O YIIPaBJIiHHSA KPEJUTHUM PU3UKOM B KOMEPLIMHUX 6aHKAaX, IPAaKTUYHUX MTOJIOKEHb (POPMYBaHHS
KpeIUTHOrO NopTdeJist 6aHKIB 3 ypaxyBaHHIM (pakTopa pu3uKy. B poboTi cucTemMaT30BaHO TEOPETUYHY 6a3y
IOCJIiIKeHHSI EKOHOMIYHUX PU3UKIiB; BUOKPEMJIEHO MicClle KPeIUTHUX PU3UKIB B CUCTEMi OaHKiBCbKUX PU3UKIB;
y3araJlbHEHO METOWMYHY 6a3y yIIpaBJliHHS KpeIUT-HUM PU3UKOM B OaHKY; BU3HAY€HO (PiHAaHCOBO-E€KOHOMIUHI
nepenyMOBU 3POCTAHHS PU3MKOBOCTI KPEOUTHOI Aisl/IbHOCTI 6aHKiB YKpaiHu, Npo6JIeMU Ta IEPCIIEKTUBHI Ha-
IIPSIMKU ITPAaKTUYHOI [isSJIbHOCTI 3 yIIpaBJliHHS pU3UKaMU KpeIUTYBaHHS Y BITYM3HIHUX OaHKax (Ha npukiamni AT
"OTII baHK"); 06IPyHTOBAHO KOHLENTYyaJIbHi OCHOBU (POPMYBAHHS KOMIIJIEKCHOI CUCTEMH YIIPABJIiHHS KPEIUTHUM
PHU3UKOM B 0aHKY; y10-CKOHAJIEHO HAYKOBI MiIXOAY 10 YIIPaBJiHHS iHINBiNyaJlbHUM KPEIUTHUM PU3UKOM
NI03MYaJIbHUKIB; PO3BUHYTO METOIUYHE MiAIPYHTS YIIPABJIiHHS PU3MKOM KPEIUTHOTrO NOPTQeis 6aHKy; po3po6IeHO

MexaHi3M BpaxyBaHHSI periOHaJIbHUX Ta rajly3eBUX acIleKTiB [1pY YIIPaBJiHHI KpeAUTHUM PU3UKOM OaHKY.



2. The dissertation research is devoted to the development of known and founda-tion of new scientific and
methodological approaches to credit risk management in commercial banks, practical statements of credit
portfolio formation of the bank ad-justed for risk factor. Theoretical base of investigation of economic risks is
system-ized in the research; the place of credit risks in the system of bank risks is defined; the methodological
base of credit risk management in bank is extended; financial and eco-nomical premises of increase of credit
activity riskiness of banks of Ukraine, problems and perspective trends of practical activity of credit risk
management in domestic banks (on example of OTP Bank) are defined; conceptual bases of formation of complex
sys-tem of credit risk management in bank are grounded; scientific approaches to manage-ment of individual
credit risk of borrowers is improved; methodical principles of credit portfolio risk management of bank is
developed; mechanism of consideration of regional and branch aspects during credit risk management in bank is
worked out.
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