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IV. BizomocTi nipo nmiznpueMcTBO, yCTaHOBY, OpraHisalliio, B sIKii 0yJ10
BUKOHaHO JHUCEPTALil0

IloBHe HaiMEeHYBaHHSI IOPHUAHUYHOI 0COOH: VHiBepcuTeT GaHKIBCHKOI cripaBu HarioHabHOTO 6aHKy
Ykpainu (M. KuiB)

Kopg 3a €IPIIOY: 34716922

Micue3Haxoa>KeHH: 04070 m. Kuis, ByJI.AHIIpiiBCbKa 1

dopma BaacHOCTI:

Cdepa ynpaBiiHHS: Hauionansuuii 6aHk Ykpaitu

ImenTudikarop ROR: He zacrocoyerbcs

V. BimomocTi npo gucepraniio
Moga guceprariii:
Koau TemaTHYHHUX PYOpPHK: 06.73.55

Tema guceprauii:
1. Pu3uk-mMeHeI)KMEHT B CUCTEMi rapaHTyBaHHS 0aHKiBCbKUX BKJIAZiB

2. Risk management in the abank deposits guarantee system

Pedepar:

1. Y puceprauii BOCIiIKYIOTbCSI IUTAHHS PU3MK-MEHEIPKMEHTY B CUCTEMi TrapaHTyBaHHs 6aHKIBCbKUX BKJIA/iB B
Ykpaini. O6rpyHTOBaHO TEOPETUYHI MOJIOKEHHS 1[0/I0 CYTHOCTI PU3HUKIB i pUBUK-MEHEI)KMEHTY B CUCTEMI
rapaHTyBaHHs 6aHKiBCbKUX BKJIaZIiB, yIOCKOHAJIEHO HAyKOBO-METOIUYHI Mifixoau o ki1acudikalii pusnkis y
CHCTEMI rapaHTyBaHHS BKJIa[iB 32 PaXyHOK BUKOPUCTAHHS O3HAKU PO3IOAiIY BKa3aHUX PU3UKIB Ha BHYTPILLHI i
30BHilHI, ¢piHaHCOBI i HediHaHCOBi. HamaHo MeToguyHi peKoMeHJalii o0 YIPaBliHHS PU3MKaMU B YKPaiHCBKIN
CI'B, 0c0o6MBICTIO SIKUX € BUKOPUCTAHHSI CUCTEMHOTO MiAX0Y, IO J03BOJISIE AOCTIIKyBaTH IPUYMHHO-HACIIAKOBI
3B'I3KU Ta B3a€MO3aJIESKHICTb IPYIl PU3MKIB i MiIXOOU IO IIPUMAHSATTS YIIPABIIHCHKUX PillIEHDb Y MTPOLEC] 3iICHEHHS
PU3MK-MEHEIPKMEHTY 3a IPUHLMIIOM €KOHOMIUHOI OLiNBHOCTI Ta MiHiMizauii BuTpatr @onpy. 34ilicHeHO aHali3
HasIBHOTO CTaHy (yHKLIOHYBaHHS Ta OpraHisalii pusnk-meHekMeHTy B CI'B B YKpaiHi, BUsIBI€HO HasBHI HEJOJIIKH,

OOIPYHTOBAHO HANPSIMU BIOCKOHAJIEHHS i 3alIPOTIOHOBAHO METOAMYHI IiAXOIY [0 OLiHIOBAaHHS BILJIMBY IIepeaHHS



¢dyHKLi 32 NpoLeaypoo TUMYAcOBOi agMmiHicTpaii Ta sikBiganii 6aHkiB 10 GoHAy rapaHTyBaHHS BKIAIB (Pi3sM4HUX
ocib Ha HapnifiHicT poboTy PoHAy Ta MeTOZ, yIIpaBiliHHA pusukamu QoHAy y Ipoleci BUBEeHHS
HEIJIATOCIIPOMO>KHOTO 6aHKY 3 PUHKY LIJISIXOM IIPOBELIEHHS CIleLliaJIbHUX ayKLiOHIB 3 IPOJaXKy HEsIKICHUX aKTUBIB i
3aCTOCYBAaHHS MEXaHi3My JIepKaBHOI MiTPUMKHU iHBECTOPIB, 10 JO3BOJIUTD NiIBUMIUTY €(EKTUBHICTb YIIPABJIiHHS

pusukamu B CI'B.

2. In the thesis the author analyses the subject of the risk management in the bank deposits guarantee system in
Ukraine. The paper establishes the theoretical guidelines regarding the nature of the risks and risk management in
the bank deposits guarantee system, elaborates the scientific-methodological approaches to the classification of
risks in the deposit guarantee system using the characteristics for the distribution of the risks into internal and
external, financial and nonfinancial. The author provides methodological recommendations on risk management in
the deposit guarantee system, the special feature of which is the systematic approach, that allows exploring the
cause-effect relationship and mutual dependence between the groups of risks as well as the approaches to
decision making in the cause of risk management according to the principles of economic cohesion and least cost
for the guarantee fund. The author also analyzes the status of the deposit guarantee system activities and risk
management practices in Ukraine, shows up the shortcomings, demonstrates directions for the improvements and
suggests methodological approaches toward the evaluation of the impact of the transferring to the Fund new
functions in the sphere of provisional administration and bank liquidation on the operational safety of the Fund
and risk management in the process of the insolvent banks resolution through open sales of the nonperforming
assets and the mechanism of the public support of the investors, which allows to improve risk management in the
deposit guarantee system.
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