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1. Iuceprarifina po6oTa rmpucBsiYeHa po3pooili TEOPETUKO-MEeTOOJIOTIYHNX 3aCaj], Ta PAKTUIHOTO
iHCTpyMeHTapilo aHasi3y, OL[iHIOBAaHHS Ta PEryJII0BaHHS CUCTEMHOrO (iHaHCOBOIO PU3UKY B YKpaiHi. Y po6oTi
OOI'PYHTOBAHO PO3YMiHHS CyTHOCTI, I€PElyMOB Ta [IKe€peJl BUHUKHEHHS CUCTEMHOTO (PiHaHCOBOTO PU3UKY;
PO3p06JIEHO KOHLENLIIO YIIPABIiHHS HUM; PO3PO0JIEHO METOIUYHUIL iHCTPyMEHTApill OL[iHIOBAaHHS CUCTEMHOTO
(diHaHCOBOro PU3UKY Ta 3arpo3u peasisallii cucTeMHOI Nofii Ha cTafii 1oro popmyBaHHS; LOCIIIPKEHO MeXaHi3M
(YHKLiOHYBaHHS TPaHCMicCii CUCTEMHOrO (PiHaHCOBOTO PU3UKY Ta MOXJIMBOCTI BU3HAUYEHHS! ii MaciiTabiB Ha OCHOBI
MEPEXKEBOT0 MOJIEIIOBAHHS; BU3HAYEHO CIIeNU(iKy CUCTEMHO BOKJIMBUX OAHKIB SIK HOCIiB CUCTEMHOTO
¢diHaHCOBOrO PUBUKY; POPMaTi30BAHO 3B'SI30K MiXK CUCTEMHOIO BRXKJIMBICTIO OAHKY Ta peaisalielo CuCTeMHOTO
(diHaHCOBOrO PU3UKY B €KOHOMIlli YKpaiHu; pO3BUHYTO METOJ0JIOTiI0 BUBHAUEHHS ONITUMAaJIbHUX BUTPAT Ha
BiZJHOBJIEHHS €KOHOMIKM BHACJIiLOK MOT0 peanisalii; poO3BUHYTO TEOPETUYHO-HAYKOBI 3acaiy 3aCTOCYBaHHS
iHCTPYMEHTIB PEryJI0BaHHS CUCTEMHOr0 (PiHaHCOBOTO PU3MKY Ta PO3POOJIEHO MifXif, 10 OLiHIOBAaHHS

PEe3yJIbTATUBHOCTI iX 3aCTOCYBaHHSI.



2. Dissertation is devoted to the development of theoretical and methodological foundations and practical tools for
analysis, evaluation and regulation of systemic financial risk (SFR) in Ukraine. In the study the nature, conditions
and sources of SFR are identified; the concept of SFR management is developed; SFR evaluation instruments and
the risk of system event realization at the stage of SFR formation are defined; functioning of the SFR transmission
mechanism and evaluation of scope and capabilities of transmission SFR by using network modeling are
researched; the content of systemically important banks as SFR sources is investigated; formalized relationship
between the systemic importance of the bank and the implementation of the SFR in the economy of Ukraine is
produced; methodology to determine the optimal spending on economic recovery is developed; theoretical and
methodology foundations of SFR regulation and effectiveness evaluation are proposed.
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