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

Tema gucepranii:
1. MakpoeKOHOMIYHE CTpeC-TeCTyBaHHS 6aHKIB y CUCTEMI peryJloBaHHS 6aHKIBCHKOI AisIbHOCTI

2. Macroeconomic stress-testing of banks in the banking regulative system

Pedepar:

1. Y puceprauiiiziilt po60Ti AOCIIIKEHO TEOPETUKO-METONMUYHI 3acaZiyi MAKPOEKOHOMIUYHOTO CTPeC-TeCTyBaHHS
0aHKIB y CUCTeMi perysroBaHHs 6aHKIBCbKO]I HisiZIbHOCTI, 30iICHEHO CTPYKTYPHUI aHAJIi3 Ta CUCTEMATU3ALLi0
MaKpOEKOHOMIYHOTO CTpeC-TeCTYBaHHS 6AHKIB, PO3IVISIHYTO OCHOBHI LIiJli Ta €Tanu 0ro NpoBeIeHHs, a TAKOX
0COOIMBOCTI BiZlOOPY Ta OILiHKM PU3KMKIB IIPU MOJIE/IIOBaHHI cTpec-TecTiB. Ha OCHOBI aHasizy MeTOIMK, MeXaHi3MiB
peasizallii Ta pe3ysabTaTiB 3apyOiKHUX [IPOrpaM CTPeC-TeCTyBaHHSI PO3KPUTO OCHOBHI IPOOJIEMU CY4aCHUX
[IporpamM MakKpOeKOHOMIYHOTO CTpeC-TECTyBaHHS 0aHKiB. 3a pe3yJabTaTaMU aHai3y BiTYM3HSIHOI TPAKTUKHU
MaKpPOEKOHOMIYHOT'O CTPEC-TE€CTYBAHHS 3aIIPONIOHOBAHO PEKOMEH ALl 010 BLOCKOHAJTIEHHS CUCTEMU CTPEC-
TeCTyBaHHs O6aHKiB B YKpaiHi. 30kpema, aBTOpOM po3pobiieHa 6araTodpakTopHa MOiejIb MAKPOEKOHOMIYHOTO CTpecC-

TECTYBaHHSI KPEJJUTHOTO PU3KKY, SIKy JOPEYHO BUKOPUCTOBYBATH B OAHKIBCHKill PETYJISITOPHIN PaKTHULL.

2. In the thesis theoretical and methodical foundations of macroeconomic stress-testing of banks in the banking
regulative system are investigated. The structural analysis and systematization of banking macroeconomic stress-



testing process are conducted. The main stress-testing goals, its components, techniques of banks risks
identification and measurement are reviewed. Based on the analysis of the methods, mechanisms of the
implementation and results of the foreign stress testing programs, the basic problems of the modern
macroeconomic stress testing programs have been developed. According to the results of the analysis of the
national macroeconomic stress testing practices, the recommendations on improvement of the banks' stress
testing system in Ukraine have been given. Particularly, the author has developed the multifactor model of a
macroeconomic credit risk stress testing, which is appropriate to be used in the banking regulatory practice.
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