O0Js1ikoBa KapTKa aucepTaii

I. 3arasibHi BimOMOCTI

Jep>kaBHUH 00J1iKOBHI HOMeP: 0419U004680
Oco006J1uBi TO3HAYKH: BinKpura

JaTa peectpaunii: 01-11-2019

Craryc: 3axumeHa

PexBi3utu Hakasy MOH / Haka3y 3aKjazy:

I1. BizomocrTi nipo 3700yBaya

Baacue IlpizBume Im'a Ilo-6aTbKOBI:
1. bensguko Jlimisa JleonimiBHa

2. Belianko Lidiia L.

KBasmigikamis:

InenTudikarop ORCID ID: He 3acrocosyerbcs
Bup, pucepranii: kanguzaar Hayk
AcnipaHTypa/JIOKTOpPaHTypa: Tak

IIndp HaykoBOi cneniaabHOCTI: 08.00.08

Ha3zBa HayKoBoOi creniaibHOCTI: ['powi, dinancy i kpenut

T'anyss / ramysi 3HaHB. He 3aCTOCOBYETHCS

OcBiTHBO-HayKOBa Mporpama 3i creniaJbHOCTI: He 3acTocoByeTbCs

Jara 3axucrTy: 31-10-2019

CnenianbHICTB 32 OCBIiTOIO: BankiBchka cripaBa

Micue po60oTH 34,00yBaya: KuiBcbkuil HALiOHAIBHUIA TOPTOBEJIBHO-EKOHOMIYHMIL yHIBEPCUTET

Kopg 3a €IPIIOY: 01566117

Micuesnaxo;pxeum:: By Kioro, 19, M. Kuis, KuiBceka 06:1., 02156, Ykpaina

dopma BaacHOCTI:

Cdepa ynpaBiriHHS: MiHicTepcTBO OCBIiTH | HayKy YKpaiHu

ImenTudikarop ROR: He zacrocoyerbcs



I11. BimomMocTi mpo opranizariiio, e Big0OyBcsl 3aXHCT
Iudp cnenianizoBaHoi BYU€HOI pagH (Pa30Boi CleliaJai30BaHOI BYEHOI pazu): [l 26.055.03

IloBHe HaliMeHYBaHHSI IOPHUAHUYHOI 0COOM: KuiBChKMIil HALLIOHAIbHUIA TOPTOBEJILHO-EKOHOMIYHMIT

yHiBepCUTET

Kopg 3a €IPIIOY: 01566117

Micqesﬂaxo,lpKeHHﬂ: By Kioro, 19, M. Kuis, KuiBceka 06:1., 02156, Ykpaina
dopma BaacHOCTI:

Cdepa ynpaBitiHHS: MinictepcTBo oCBiTH i HayKu YKpainu

InenTugikarop ROR: He zacrocosyerscs

IV. BizomocTi nipo nmiznpueMcTBO, yCTaHOBY, OpraHisalliio, B sIKii 0yJ10

BUKOHaHO JHUCEPTALil0

IloBHe HaliMeHYBaHHSI IOPHUAHUYHOI 0COOH: KuiBChKMil HALLIOHAIbHUIA TOPTOBEJILHO-EKOHOMIUHMIL

yHiBEpCcUTET

Kopg 3a €IPIIOY: 01566117

Micuesnaxo;pxeum:: ByJ1. Kioto, 19, M. KuiB, KuiBcbka 06:1., 02156, Ykpaina
dopma BaacHOCTI:

Cdepa ynpaBiriHHS: MiHicTepCTBO OCBITH | HayKy YKpaiHu

ImenTudikarop ROR: He zacrocoyerbcs

V. BimomocTi npo gucepraniio
Moga guceprariii:

Koau TemaTuyHHUX PyOpPHK: 06.71.25, 06.73.75
Tema guceprauii:

1. Ctpec-TecTyBaHHS KPEIUTHOI'O PU3UKY OAHKIB

2. Stress-testing of credit risk of banks

Pedepar:

1. POSKpI/ITO TEOPETUYIHY MOJEJIb CTPEC-TECTYBAHHA KPEAUTHOTO PU3UKY 3 BUBHAYECHHAM Moro H€O6Xi,EHOCTi,

CYTHOCTI, 0COGJIMBOCTEN, METH, IIPUHLUIIIB Ta 3aBAaHb. 3aIIPOIIOHOBAHO Kiacuikaliiio iHcTpyMmeHTapilo cTpec-

TECTYBAHHAI KPEAUTHOT'O PU3UKY 3dBIAKN BUOKPEMIIEHHIO TaKUX O3HAK, AK piBeHb IMPpOBENEHHSA Ta MaciuTab

OXOITJIEHHS ¢)aKTOpiB BIJINBY, 110 CIIPUATUME I104aJIbIIIOMY PO3BUTKY TEOPETUIHUX OCHOB Ta ¢)OpMYBaHHIO

IMPaKTUIHUX peKOMeH,I[aLliI;I mono0 CTPEC-TECTYBAHHA KPDEAUTHOT'O PU3KKY OaHKiB. ,HiCTaJ'IO MoaaJyibioro pO3BUTKY

IIOJIOKEHHS 1070 oOYI0BY MaTpHL BIUIMBY 30BHIIIHIX (akTOPIiB HA MOTO piBeHb, sIKa BU3HAYA€ 30HU HECYTTEBOTO,

CEPEeIHBOrO Ta BUCOKOr'O CTYIIE€HS BILJINBY 3MiHHUX [TAPAMETPIB, 110 J03BOJIsI€ IIPOTHO3YBATU 3MiHY PiBHS

KpEeOUTHOTO PU3NKY BHaC]Ii,HOK BOJIATUJILHOCTI MaKpOCKOHOMi‘{HI/IX Ta MOHETApHUX YMHHUKIB. BI/IOerMJ'IeHO €Talu

PO3BUTKY IIPAKTHMKU 3aCTOCYBaHHS CTPeC-TECTYBaHHS y 6aHKaX. BU3HaueHO MOCIilOBHICTh MPOBEIEHHS CTPeC-

TECTYBaHHS KPEJUTHOIO pU3MKy 6aHKiB. PO3p06s1€eHO MeTOANYHI 3acaiy OLiHIOBaHHS J1ii MAKPOEKOHOMIYHUX



(pakTOpiB HA KpEIUTHUIN PU3UK OAHKIB HA OCHOBI TOOYIOBU €KOHOMIKO-MaTEMAaTUYHUX MOJIeJIEN, BAKOPUCTaHHS
SIKMX JO3BOJIUTb BUSBUTH HAUOLIbLI 3HAUUMI iHAMKATOPH IOBIOCTPOKOBOTO BIIJIUBY Ta BPAaXOBYBAaTH iX B IIpoueci
IIPUMHATTS YIIPaBJIiHChKUX pillleHb. YIOCKOHaleHo iHdpopMallifiHe i MeToiuYHe 3a6e311e4eHHs CTPeC-TeCTyBaHHs
KPEJUTHOTO PU3UKY, 30KPEMA, PEKOMEHL0BAHO BBECTU HOBY ITPUMITKY [0 PiuHOI piHaHCOBOI 3BiTHOCTI «CTpec-
TeCTYBaHHS KPEAUTHOTO PU3UKY, @ TAKOXK HOBi (POPMU CTATUCTUYHOI 11 yIIPaBJIiHCBKOI 3BITHOCTI 3a 10T0
pesysabTaramu. [IpencTaBieHo METOAUYHI PEKOMEH ALl CTOCOBHO MOPSAKY IIPOBEIEHHS CTPEC-TECTYBAHHS

KPEJUTHOIO PUBUKY y OaHKaX, CIIPUSITUME SIKi CIIPSIMOBaHI Ha MiJIBUIIEHHS SKOCTi HOT0 OpraHisallii Ta MOHITOPUHTY.

2. The theoretical model of stress-testing of credit risk with the definition of its necessity, essence, features,
purpose, principles and tasks is formed. The classification of stress-testing tools for credit risk has been improved
by distinguishing such features as the level of conduct and the extent of coverage of factors of influence, which
will further develop the theoretical foundations and formulate practical recommendations for stress-testing of
credit risk of banks. The methodology for analyzing credit risk of banks by constructing a matrix of influence of
external factors on its level, which defines zones of insignificant, medium and high degree of influence of variable
parameters, which allows to predict the change in the level of credit risk due to the volatility of macroeconomic
and monetary factors, has been improved. The stages of development of the practice of stress-testing in banks are
singled out. The sequence of conducting stress-testing of credit risk of banks is determined. The methodical
principles of assessing the impact of macroeconomic factors on credit risk of banks on the basis of constructing
economic and mathematical models, which will allow the most significant indicators of long-term influence to be
identified and taken into account in the process of making managerial decisions, have been improved. Improved
informational and methodological support for stress-testing of credit risk, in particular, it is recommended to
introduce a new note to the annual financial statements «Stress-testing of credit risk», as well as new forms of
statistical and managerial reporting based on its results. The methodical recommendations concerning the order
of conducting stress-testing of credit risk in banks are offered, which will promote improvement of the quality of
its organization and monitoring.

Jep>kaBHHH peecTpauiiiHuii Homep [IiP:

IIpiopuTeTHHI HaNIpSIM PO3BUTKY HayKH i TEXHIKH:
CrpareriyHui NpiopUTETHUI HAIIPSIM iHHOBaLilHOI AiJIBHOCTI:
ITiZcyMKH JOCTiI>KEeHHS:

Iy6sikamii:

HaykoBa (HayKOBO-TE€XHiYHa) IPOAYKILis:
ConiasIbHO-€KOHOMIYHA CIIPSIMOBAHICTbh:

OxopoHHi gokymeHTH Ha OIIIB:

BrnipoBaaykeHHs pe3yJIbTaTiB AHCepTalii:

3B'SI30K 3 HAYKOBHMH T€EMaMH:

VI. BizoMocTi mpo HayKOBOr0 K€PiBHUKa /KePiBHHUKIB (KOHCYJIbTAaHTA)

Baacue IlpizBume Im'a Ilo-6aTbKOBI:
1. Ilynera Haranig IeTpiBHa

2. Shulha Nataliia P.

KBasigikanis: 1. e. ., 08.06.01



InenTudikarop ORCID ID: He 3acrocosyerbcs
JoparkoBa iHdpopmamnist:

IloBHe HaliMEeHYBaHHSI IOPHAUYHOI OCOOH:
Kopg 3a €1PIIOY:

Micue3HaxoAKeHHS:

dopma By1acHoCTI:

Cdepa ynpassriHHS:

InenTudikarop ROR: He zacrocosyerscs

VII. BigomocTi npo odilifiHuX ONOHEHTIB Ta PELeH3€HTIB
OdiuiiiHi OIOHEHTH
Bsacue IlpizBuuie Im's I1o-6aThKOBI:

1. Tpury6 Onena BosogumupisHa

2. Trygub Olena V.

KBasigikamis: . e. 1., 08.00.08
InenTudikarop ORCID ID: He 3acrocosyetscs
JoparkoBa indpopmamnist:

IloBHe HaliMeHYBaHHSI IOPHUAHUYHOI OCOOH:
Kop 3a €IPIIOY:

Micue3HaxoaKeHHS:

dopma BaacHOCTI:

Cdepa ynpasiiHHS:

ImenTudikarop ROR: He zacrocosyerbcs

Baacue IlpizBume Im'a Ilo-6aTbKOBI:
1. Kysnenosa JlrogmMuia BikropiBHa

2. Kuznietsova Liudmyla V.

KBasmigikamuis: 1. e. ., 08.00.08
InenTudikarop ORCID ID: He 3acrocosyerbes
JoparkoBa iHdpopmamnist:

IloBHe HaliMEeHYBaHHS IOPHIHYHOI 0COOMH:
Kopg 3a €1PIIOY:

Micue3HaxoaKeHHS:

dopma ByracHoCTI:



Cdepa ynpasiriHHS:

InenTudikarop ROR: He zacrocosyerscs

Penensentu

VIII. 3aKkJII04Hi BiZOMOCTi
BiiacHe IIpi3Buie Im'sa ITo-6aTbKOBI
TOJIOBH paju

Baache IlpizBuie Im's ITo-6aTbKOBI

rOJIOBYIOYOTO Ha 3acCifiaHHi

BignoBigasbHUIH 3a HiATOTOBKY

00JIiKOBUX JOKYMEHTIB

Peectpartop

KepiBHuk Bigginy YKpIHTEI, mpo €
BiZIIIOBiZaJIbHUM 32 peECTpallil0o HAayKOBOIi

OisIIbHOCTI

3amnarpina IpuHa BikTopiBHa

BonocoBuy CsiTsiaHa BacuniBHa

IOpuenko T.A.



