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1. ®opmyBaHHS CUCTEMU AaHTUKPU30BOTO yIIPaBIiHHS (PiHAHCOBOIO CTIMKiCTIO 6aHKIB

2. The Formation of Bank Financial Stability Anti-crisis Management System

Pedepar:

1. Y puceprauii BUBHaUY€HO KOHLENTYabHi Migxoau 10 GOpMyBaHHS CUCTEMU aHTUKPU30BOTO yIIPaBJliHHS
(iHaHCOBOIO CTIiMKICTIO 6AHKIB, SKi [PYHTYIOTbCSI HA BUOKPEMJIEHHI M€Ta-, MAaKpO-, MiKpPOPIiBHIB yIIPaBJIiHHS;
CTPYKTYpPYBaHHI YMHHUKIB, IO BIUIMBAIOTh HA CKJIAJIOBI CUCTEMHU; METOLOJIOTIYHUX 3acafax Ta iHPppPacTpyKTypu
3a6e3neyeHHs: €PEKTUBHOTO QYHKIIOHYBAHHS CUCTEMU. 3alIPOTIOHOBAHO HAYKOBO-METOAUYHUM MiAXif 10
BM3HAUEHHSI aIeKBAaTHOCTI OL[iHKY SIKOCTi KpE€JUTHOTO NOPT(EJIst Ta PiBHS KPEIUTHOTO PU3KUKY, 110 IPYHTYETbCS Ha
BM3HAUEHHI [TI0Ka3HMKA MAP>XMHAJIbHOTO YMCTOTO MIPOLEHTHOrO 10X0Ay. PO3po61eHo MeToouYHMN Hifxif, 0o
BU3HA4YE€HHS ITIMOMHU KPU30BHUX SIBUIL /1J11 IPOTHO3YBAHHS [TOTEHLIHOTO 6aHKPYTCTBA. YIOCKOHATIEHO
METOJWYHUH MifXif 1o peanisalii pu3uK-OpieHTOBAaHOIO Harjsny AJ1s1 pOPMYBaHHS 3acaj, BULlepeKalbHOl
AHTUKPU30BOi CUCTEMHU yIIPaBIiHHS (iHAHCOBOI CTIMKIiCTIO 6aHKiB. OGIPYHTOBAHO TEOPETUYHI 3acajy A0
BU3HAYEHHS Ta PO3PAXYHKY 3arajbHOro NOKa3HMKa PiBHS 3a6€3MeUeHHs PECYpPCHOI0 623010 6aHKiB, SIKUI

nepenbayae KOMILJIEKCHUY MiAXil y BUBHaY€HHI pallioHaJIbHUX KaHAJIiB 3aJly4eHHsI KOIITIB Ta iX po3MillieHHS B



IOXiZHI aKTUBU Ta JO3BOJISIE IPOBECTU ONTUMI3ALLiI0 Ta CTPYKTYpU3alLlilo PeCYpCiB 3aAJ14 peanisanii crparerii
aHTUKPU30BOi (PiHAHCOBOI CTIMKOCTI. YIOCKOHAaTIEHO ITPOLeC CTPeC-TeCTyBaHHS pU3KKy BTpaTu (piHaHCOBOI
CTiliKOCTi 6aHKiB B yMOBax acumeTpii indpopmauii. HamaHno XxapakTepuCcTUKy OCHOBHUM CTPYKTYPHUM KOMIIOHEHTaM

CKJIaJIaHHS 3BiTy IIpO (piHAHCOBY CTilKiCTb OAHKIB.

2. In the research conceptual approaches to the forming of bank financial stability anti-crisis management system
that are based on the separation of the meta-, macro- and micro- levels of management, the structuring of factors
that influence on the system components, the methodological basis and providing with infrastructure for effective
functioning of the system are defined. The scientific and methodical approach to definition of estimate adequacy
of loan portfolio quality and credit risk level that are based on the determination of the marginal net interest
income rate is proposed. The methodical approach to the definition of the crisis effect depth for the potential
bankruptcy prediction is worked out. The methodical approach to the implementation of risk-oriented supervision
to forming of the principles of outrunning anti-crisis system of bank financial stability management is improved.
The theoretical basis to determination and calculation of the general index of providing banks with resource base
that expects the complex approach in estimation of the rational channels of funds attraction and their placing in
the profitable assets and permits to carry out optimization and structuring of resources to realization of the anti-
crisis financial stability strategy are grounded. The stress testing process of bank financial stability loss risk in
conditions of information asymmetry is improved. The characteristic of the main structural components of making
out the statement about bank financial stability are given.
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