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Pedepar:

1. B pucepTariiiiHifi po60Ti po3po61€HO KOMILJIEKC IUHAMIYHUX €KOHOMIKO-MaTeMaTUYHUX MoJeel st
OLIiHIOBaHHS CTabiIbHOCTI (PiHAHCOBOI cucTemMu YKpaiHU B IIMPOKOMY PO3YMiHHI Ta C(POPMOBAHO HAa OCHOBi 1OT0O
peasizauii cTpareriuli opieHTHpY, CIPSIMOBaHI Ha JOCATHEHHs CTabisibHOCTI PpiHaHCOBOI crucTemu YKpaiHu B
KOPOTKOCTPOKOBI1 Ta IOBrOCTPOKOBiN NlepcreKkTrBi. KoMnieke AuHaMiYHUX €KOHOMiIKO-MaTeMaTUYHUX MOJIeJIer
BKJIIOYA€ BEKTOPHY aBTOPETPECIIHY MOJIEJb 171 JeTaNIbHOI €KCIIpeC-AiarHOCTUKY iHCTUTYLiHOI CTIKOCTI
(piHaHCOBOI cucTEMY, 5IKa Ha BiIMiHY Bif HAsIBHUX JO3BOJIS€ OLIHUTU KPUTHUYHI 3HaUYE€HHS JecTabinizailiHux
(daxTOpiB; MPOMDKHY IMHAMIYHY imMiTanifiHy MakpoMoiesib GOPMyBaHHS Ta BUHUKHEHHS JlecTabimisaniiiHux
HerepenbauyBaHMX Ta HECIIPUSTIMBUX [IOZiH BHACINOK peaisalii BaJIlOTHOTO PU3UKY, a TAKOX PO3LINPEHY
IVHaMIYHY iMiTaliliHy MaKpOMOZEJIb BiIKPUTOI EKOHOMIKM YKpaiHuy, 110 4O3BOJII€ BPAaXyBaTH BILJIMB BHYTPILIHEOTO

Ta 30BHIIIHBOrO C€peJoBUIIA Ha GOPMYBAaHHS JecTabinisaliiiHuX Byl (iHaHCOBOI CUCTEMU YKpaiHU.



2. The dissertation thesis is dedicated to form theoretical and methodological provisions to the assessment of
financial system stability in Ukraine by developing a complex of dynamic economic-mathematical models in order
to design effective policy measures for ensuring financial system stability in the short- and long-run perspective.
Financial stability in the dissertation is treated in the broadest sense considering the ability of financial system to
perform its functions of financial recourses distribution and ensuring effective payment infrastructure; financial
system does not aggravates macroeconomic turbulences, but instead positively affects the economy through
productive financial markets; financial system and its institutional elements are resistant to endogenous and
exogenous adverse events and are able to absorb unforeseen shocks; the probability of adverse and unforeseen
events does not exceed the level at which financial system becomes unstable. Assessment of financial system
stability in the broadest sense is conducted by developing a complex of dynamic economic-mathematical models,
including vector autoregression model for express-diagnosis of the institutional stability of the financial system of
Ukraine; intermediate system dynamics macro-model of exchange rate formation in Ukraine for the analysis of
exchange rate risk emergence; and extended system dynamics macro-model model of open economy for Ukraine
to analyze causal relationships between macroeconomic environment and factors of exchange rate risk. In
particular, a vector autoregression model enables quantitative estimation of the extent to which financial
institutions in Ukraine respond to unforeseen adverse events and absorb destabilizing shocks.
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