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IIoBHe HaﬁMeHyBaHHﬂ lOpI/I,ZLH‘IHO'l' 0COO0MH: Jlep>kaBHMY BUIIUI HABYaJIbHUM 3aKJIaf, "YKPAiHChKa akaJeMis

6aHKiBCbKOi cripaBu HaljioHanbHOro 6aHKy YKpainu'

Kopg 3a €IPIIOY: 23635020

Micue3Haxoa>KeHHs: 40030, Cymcbka 0611., M. Cymu, Byl [leTponaBsiiBcbka, 57
dopma By1acHoCTI:

Cdepa praBJIiHHﬂ: HauioHnanbHuii 6aHK YKpaiHu

InenTudikarop ROR: He zacrocosyerscs

V. BimomocTi npo guceprauiio
Mosga guceprarii:

Koau TemaTHYHHUX PYOPHK: 06.73.55

Tema gucepranii:

1. YopaBiHHS BaIIOTHUM PU3UKOM B GaHKY

2. Currency risk management in the bank

Pedepar:

1. Inceprarnist NpucBsY€Ha PO3BUTKY HAYKOBO-METONUYHUX IiIXOTiB, @ TAKOK PO3POOILLi MPAaKTUYHUX PEKOMEH1allii
OO YIOCKOHAJIEHHS YIIPABJIiHHS BaJIIOTHUM PU3UKOM B 0aHKY 3 YpaxyBaHHSIM IIPUHLUIIIB CY4aCHOI KOHLEMNIii
KOMIIJIEKCHOTO, iHTETPOBAaHOr0, IEPMAHEHTHOTO Ta IIPEBEHTUBHOTO PU3UK-MEHEI)KMEHTY. Ha OCHOBI y3arajibHeHHS
Pe3yJIbTaTiB HAYKOBUX JIOCIIiIKEHb YTOUHEHO CYyTHICTb TIOHSTTS "BaJIIOTHUI PU3KK OAHKY"; CUCTEMATU30BaHO BUAU
Ta (POPMU BAJIIOTHOTO PU3UKY 3 YpaxyBaHHSIM OCOOJIMBOCTEN X [IPOsIBY B OAHKIBCbKill cdepi; yTOUHEHO
ki1acudikauio GakTopiB BaTIOTHOTO PU3KKY OAaHKY Ta BUBYEHO MEXaHi3M iX BIUIMBY Ha Pi3HUX YaCOBUX TOPU30HTAX;
OOGI'PYHTYBAHO CTPYKTYPHO-JIOTiYHY MOJI€JIb YIIPABJIiHHS BaJIIOTHUM PU3UKOM B OaHKY, BpaxOBYIOUM IIPUHLIAIN
Cy4aCHOI KOHLEMIii pU3MK-MeHeIKMEHTY. HazjlaHO pPO3ropHyTy XapaKTepUCTHUKY METOJAUYHOTO 3a6€311e4eHHS
OLIiHKH, PEryJII0OBaHHS Ta KOHTPOJIIO BAJIIOTHOTO PU3UKY B 6AHKY Ta PO3p0O0JIEHO peKOMeHAlIi IoA0 Horo
yIOCKOHAJIEHHS. 30KpeMa, 3alIpOIIOHOBAHO CTPYKTYPHO-JIOTIYHY MO/I€JIb PETYJII0OBAHHS BaJIIOTHOTO PU3UKY B OAHKY

Ha OCHOBI BUKOPHCTaHHSI BJIIOTHUX 3aCTEPEKeHb Ta OOIPYHTOBAaHO €(PEeKTUBHICTD il 3aCTOCYBaHHSL.



2. The thesis is devoted to the enhancement of scientific and methodological approaches and development of
practical recommendations for improving the currency risk management in the bank, taking into account the
postulates of the modern concept of complex, integrated, permanent and preventive risk management. On the
general basis of research results the essence of bank currency risk was specified; types and forms of currency risk
subject to their display peculiarities in the banking sector were systematized; bank currency risk factors'
classification was specified and mechanism of their influence on different time horizons was studied; model of
currency risk management in the bank was developed, taking into account the postulates of the modern concept
of risk management. Detailed description of bank currency risk measurement, management and control
methodology was provided and recommendations for its improvement were developed. In particular, model
currency risk management in the bank based on the use of currency clauses was proposed and the effectiveness of
its application was proved.
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