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2. Financial Market Instruments in Bank Risk Management

Pedepar:

1. Incepranist NpUCBsAY€Ha NOrIMOJIEHHIO HAYKOBUX PO3POOOK 3 TEOPETUYHMX i TPAKTUYHUX ACIIEKTiB
BUKOPUCTAHHS iHCTPYMEHTiB (PiHaHCOBOTO PUHKY B YIPaBJIiHHI pU3MKaMu O6aHKIB B YKpaiHi. ¥ po6oTi nornn6ieHo
PO3KPUTTS CyTHOCTI X€IPKyBaHHS, IOKa3aHO OCOOJIMBOCTI 10r0 BUKOPUCTAHHS [J14 YIIPaB/liHHS PU3MKaMU OAHKy Ha
Cy4yacHOMY eTali. BusHaueHO OCHOBHi pyU3UKU OAaHKy Ta 3aX0[lY 3 YIIPaBJIiHHSI HUMU. BUOKpPEMJIEHO I€pUBATUBH SIK
KJIIOYOBI iHCTPYMEHTHU (PiHAHCOBOT'O PMHKY B YIIPaBJIiHHI pU3MKaMu 0aHKY. [JOCTIIKE€HO PU3MKY, 3 IKUMU MalOTh
cripaBy 6aHKM B YKpaiHi, ix OCHOBHI IapaMeTpy Ta XapaKTePUCTHKU. 3aIlIPOIIOHOBAHO iHCTPyMeHTH (PiHaHCOBOTO
PHHKY, 5IKi MOXKYTb OyTH BUKOPHCTaHI /1J1s1 yIIpaBJliHHI HUMU. [IpoaHasnizoBaHoO [OCBi, BUKOPUCTAHHS J€PUBATHBIB
6aHKaMU B KpaiHax 3 pO3BUHEHOI0 €KOHOMiKOI0 Ha nipukiazi CIIA. O6rpyHTOBaHO HaNPsIMUA BOOCKOHAIEHHS
HOPMAaTMBHO-TIPABOBOi 6a3y B YKpaiHi 3 NUTaHb (PyHKLIOHYBaHHS CUCTEMU yIIPABJIiHHS PU3MKAaMU GAHKIB.

3aIporoHOBaHO BUKOPUCTaHHS KOMIIJIEKCHOI iHTErpasbHOI MOJIeJli PU3MK-MEHEIPKMEHTY, SIKa BpDAXOBY€ BILIUB



N03MLIiil 32 AepuBaTUBAMU Ha OOCST MOTEHLIMHNUX BTPAT 6aHKy. PO3KPUTO HANIPSIMU afjanTallii BITYU3HSHUX CUCTEM

VIPaBJIiHHS PU3UKaMU [0 KpaluX MDKHapOIHUX IIPAKTHK.

2. The thesis is devoted to deepening scientific developments in theoretical and practical aspects of the use of
financial market instruments in risk management of banks in Ukraine. In this work, deepening the disclosure of the
essence of hedging, features of its use for risk management of the bank at the present stage are shown. The main
risks of the bank and their management measures are determined. Derivatives are identified as key instruments of
the financial market in risk management of the bank. The risks of dealing with banks in Ukraine, their main
parameters and characteristics are investigated. The financial market instruments that can be used to manage
them are offered. The experience of using derivatives with banks in developed economies based on the USA is
analyzed. The directions of improvement of the regulatory framework in Ukraine concerning the functioning of the
risk management system of banks are substantiated. The use of integrated risk management model, which takes
into account the influence of positions on derivatives on the volume of potential losses of the bank, is proposed.
The directions of adaptation of domestic risk management systems to the best international practices are
revealed.
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