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1. Pusuku B 6aHKIBCBKil cucTeMi KpaiH €Bporiericbkoro Coay: MeTOAM BU3HAYeHHS Ta YIIPaBJIiHHSI.

2. Risks in the Banking System of the Member Countries of the European Union: Methods of Identification and
Evaluation.

Pedepar:

1. Inceprauiiina po6oTa "Pusnku B 6aHKiBCbKiil cucteMi Kpain €Bpomneiicbkoro Cow3y: METOIM BU3HAUYEHHS Ta
YIPaBJIiHHS" IPUCBIYE€HA TEOPETUYHOMY TOCJIIPKEHHIO CUCTEMAaTUYHOTO i HECMCTEMATUYHOIO PU3UKY B
6aHKiBCbKill cucreMi €Bpornericbkoro Coroay, 30Kpema, MEeTOiB Ta MOZIeJIel OLiHKY Ta YIIPaBJIiHHS LIMMHU BUIAMU
puU3uKy. B po60Ti npencTaBieHo aBTOPChKE 6a4€HHS IPUPOIUA CUCTEMATUYHOTO i HECUCTEMATUYHOTO PU3UKY B
6aHKiBCBKil cucTeMi 3 GOKyCyBaHHSIM yBaru Ha iMOBipHICHOMY XapaKTepi IjuX sIBUIL €EKOHOMIYHOI CHCTEMH.
3anpornoHOBaHO BBEJIEHHS [I0Ka3HUKIB "CTYIiHb 3HaUyLoCTi cuctemaTuyHoi nogii (E)" ta "inguBinyansuuil pakrop
CTilIKOCTi 6aHKiBCBKOI CUCTEMU OKPEMOI KpaiHM 10 CUCTEMATUYHOTO pU3KKy (1), sIKi [O3BOJISIOTh OLIHUTH CUJTY
BIUIMBY CUCT€MATUYHOI MOl Ta KpUTUYHUI piBE€Hb iHOUBiNyalIbHUX 6AHKPYTCTB OAHKIB 117151 CTA61IbHOCTI BCi€i

0aHKiBCHKOI CICTEMU KpaiHK, a TAKOX HaBeJIEHO METOAMKY PO3PaxyHKy LIMX [1I0Ka3HUKiB. [TokazaHO B3a€MO3B'SI30K



€KOHOMIYHOTro KarniTtany 6aHKy i piBHS HECUCTEMaTUYHOTO PU3MKY, IIPU 1IbOMY OCHOBHY yBary 30C€peyKeHO Ha
rOJIOBHUX MiJIBUIaX HECUCTEMATUYHOTO PU3KKY B OAHKIBChKUX YCTAaHOBAX -~ KPEAUTHOMY, OIlepaLiliHOMY,

IIPOLUEHTHOMY Ta BaJIOTHOMY.

2. The dissertation "Risks in the Banking System of the Member Countries of the European Union: Methods of
Identification and Evaluation" examines the systematic and non-systematic risk in the banking system of the
European Union as well as models of evaluation and methods of reducing these risks. The author introduces his
view on the nature of the systematic risk in the economy in general and in the banking industry in particular.
Unlike previous definitions of the systematic risk, the bias is placed on the probability character of the systematic
risk as opposed to the more common definition of the systematic risk through its consequences. The author
recapitulates the existing approaches to the systematic events in the banking sector and introduces his own
classification of the systematic events and their characteristic features. Grade of importance of the systematic
event (E) and individual factor of resistance of banking system of a country to the systematic risk (1), introduced by
the author, enable the researchers to predict the critical level of individual bank bankruptcies for the overall
stability of the banking system. The flexible formulae allow for taking into account the specific features of each
banking system, making the proposed ratios valuable stability pegs for every banking system of the world, not only
that of the European Union. The author proofs that considerable interrelationship exists between the level of the
systematic risk in the banking sector and non-systematic risk of a single banking institution.
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