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V. BimomocTi npo guceprauiio
Mosga guceprarii:
Koau TemaTHYHHUX PYOPHK: 06.73.55

Tema gucepranii:
1. AHTHMKPHM30Be YIIPaBJIiHHS aIeKBAaTHICTIO 6aHKIBCHKOTO KaIliTany

2. Crisis management the adequacy of bank capital

Pedepar:

1. Incepralist npucBsYeHa PO3BUTKY iCHYIOUMX Ta OOIPYHTYBAHHIO Psily HOBUX HAYKOBO-METOJUYHUX Ta
[IPaKTUYHMX I10JIOKEHDb AaHTULMKIIIYHOTO aHTUKPU30BOr0O YIIPaB/IiHHS alcKBAaTHICTIO 6aHKIBCHKOTO KalliTajly Ha piBHI
6aHKiBCHKOI CCTEMH Ta OKPEMUX OAHKIB, 110 JO3BOJISIE 3a0€3I1eUNTH Y3roIKeHiCTh MK KaIliTaJloM, akTUBaMU Ta
pU3uKaMy 6aHKIB 3 ypaxyBaHHSIM LIUKJIIYHOCTI KpeIUTHUX BiTHOCHH. Y POGOTi OGIPYHTOBAHO CYTHICTb ITOHSTh
"IOCTaTHICTh OaHKIBCHKOTrO KamiTasy", "aleKBaTHiCTb 6aHKiBCbKOrO KarmiTany", "yIpaBiliHHS aJleKBaTHICTIO
6aHKiBCHKOTO KaIliTasny"; yIOCKOHAJIEHO MEXaHi3M OL}iHIOBaHHS PiBHS aleKBaTHOCTi 6aHKiBChKOTO KamiTasny,
OOI'PYHTOBAaHO HANPSIMKU y3TOIKEHHS MK KalliTaJloM, akTUBaMU Ta PU3MKAMU B OaHKY, & TAaKOXX CTpaTerii
yIPpaBJliHHS aJleKBaTHICTIO 6aHKiBCbKOro KaniTtany 3 60ky HBY 3a ¢pazamu 1ukiny GopmyBaHHs IPO6GIEMHOL
3a00proBaHOCTi B 6AHKIBCBKill CUCTEMI; OOI'PYHTOBAHO MexaHi3M (OpMyBaHHs 6aHKaMM YKPaiHU KOHTPLMKIIIYHOTO
Ta KOHCepBaliltHOro 6ydepiB 6aHKIBCbKOTrO KaIiTaly; BU3HAY€HO HOPMATUBU PUBUKY IJIs1 IPYIl 6aHKIBChKUX

AKTUBIB.



2. The dissertation is devoted to the development of existing and rationale of new scientific, methodological and
practical provisions regarding the formation of countercyclical antirecessionary management of bank's capital
adequacy. The suggested approach allows to provide the consistency between capital, assets and bank's risks
taking into account the cyclicality of credit and investment relations in the banking system. The essence of the
concepts of bank's capital sufficiency, bank's capital adequacy, management of bank's capital adequacy has been
developed; mechanism for assessing the level of the bank's capital adequacy has been improved; directions of
coordination between capital, assets and bank's risks has been suggested; management strategies of bank's capital
adequacy by the National bank of Ukraine according to the phases of the cycle of bad debts formation in the
banking system has been designed; formation mechanism of countercyclical and conservation buffers of bank
capital by Ukrainian banks has been founded; risk norms for groups of bank assets has been defined.
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