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Tema guceprauii:
1. 3acraBa B cucTeMi MEHEI)KMEHTY KPEAUTHIO PU3UKY OaHKY

2. Pledge in the banks credit risk manadgment

Pedepar:

1. luceprauiga MiCTUTb pe3yJIbTaTU OOCIIIKEHHS EKOHOMIYHUX BiJHOCHH, 110 BUHUKAIOTh B IIPOLEC] YIIPABIIiHHA
KPEeIUTHUM PU3MKOM OaHKy IpY BUKOPUCTaHHI 3aCTaBH, BUSBJIEHHS IIPUYMH HU3bKO1 €PEKTUBHOCTI MeXaHi3My
0aHKiBCbKO]i 3aCTaBU B yMOBax (PiHaHCOBO-€KOHOMIUHOI KpU3H, pO3KPUTTS €KOHOMIYHOI IPUPOAU 3aCTaBU Ta
PO3p006JIEHHS IPaKTUYHMX PEKOMEHAL{N 00 MigBUIEHHS POJli 32CTaBU Y CUCTEMi MEHEIPKMEHTY KPeJUTHOTO
PpU3UKy 6aHKY. MeTOIM OCiIKeHHS: aHali3y Ta CUHTE3Y - IJ1s PO3KPUTTSI EKOHOMIYHOTO 3MICTy 3aCTaBU
0aHKiBCbKOTO KpPEeAUTY Ta BU3HAUEHHSI POJIi 3aCTaBU Y CUCTEMI MEHEIPKMEHTY KPEIUTHOTO PU3UKY OaHKY;
xiacudikauii Ta TUnosIorii - 17151 BU3HaY€HHs KpUTePiiB Kiacudikalii Ta rpynyBaHHs IPeMETIB 3aCTaBY;
MOPiBHSIJIBHOTO aHAJII3y - 1171 BUBYEHHS (PAKTOPiB BIIJIMBY HA KPEIUTHUN PU3UK OaHKY, pU3UK OAHKIBCbKOI 3aCTaBH,
3'sICyBaHHS IPUYMH 3POCTaHHS IPOOJIEMHUX KPEAUTIB Ta HU3bKOI €PEKTUBHOCTI MEXaHi3My 3aCTaBU; CUCTEMHOTO

nigxony - it pO3po6IeHHSI METONUYHUX 3aca GOPMYyBaHHS CUCTEMU YIIPABJIiHHS PU3UKOM 3aCTaBU; EKCIIEPTHUX



OLiHOK - [IJI1 BUBHAYEHHS PUHKOBOI BaPTOCTI 3aCTaBU Ta 3aCTaBHOI BApTOCTI MaiiHa; KOHKpeTU3aLii i anasorii - g
PO3pO6JIEHHS OpraHi3aliiiHO-MeTO0IOTIYHUX 3aca], POPMYBAHHS CUCTEMU MEHEIKMEHTY KPEIUTHOTO PU3UKY
0aHKy Ta CTPYKTYPU JaHOi CUCTEMU; EKOHOMIKO-MaTEMAaTUYHOTO MOJIE/IIOBAHHS ~ 17151 OL[iHIOBAaHHS PU3UKY 3aCTaBU

Ta BU3BHAYEHHS peflTVIH]"y 3aCTaBHOTO MaWHa.

2. The thesis contains the results of economic relations that arise in the management of credit risk when using
bank deposit. Causes of low effectiveness of the bank deposit in a financial crisis, disclosing the nature of collateral
and economic development of practical recommendations for increasing the role of collateral in credit risk
management system of the bank. Methods: Analysis and synthesis - of the economic content for mortgage bank
loan and the role of collateral in credit risk management system of bank classification and typology - definition of
criteria for classification and grouping of the pledge, a comparative analysis - to examine the factors influencing
the credit risk of bank risk of bank collateral, determine the reasons for the growth of bad loans and lower the
effectiveness of the collateral system approach - to develop technical means of risk management system
mortgage, expert assessments - to determine the market value of collateral and the value of collateral assets;
problems and analogies - to develop organizational and methodological foundations of the management system of
bank credit risk and structure of this system of economic and mathematical modeling - for risk assessment and
ranking pledge collateral.
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