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1. CTaTUCTUYHE OLiHIOBAHHSI CTIMKOCTi KOMEPIiHNX 6aHKIB YKpaiHu

2. Statistical estimation of the Ukrainian commercial banks stability

Pedepar:

1. Incepraist npucCBsYeHa OO PYHTYBaHHIO TEOPETUKO-METONOJIOTIYHUX 3acaji Ta pO3po0Li HAYyKOBO-TIPAaKTUYHUX
PEKOMEHAI{H MO0 CTATUCTUYHOTO OLiHIOBAHHS CY4aCHOTO PiBHS CTIMKOCTI KOMEpLiHUX 6aHKIB Ta
KOMIIJIEKCHOTO CTaTUCTUYHOIO aHajli3y 3aKOHOMipHOCTel oro popmyBaHHsL. Y NOCTiIKeHHi PO3KPUTO
METOJI0JIOTiYHi OCHOBU CTaTMCTUYHOTO OL[iHIOBAaHHS CTiMKOCTi KOMEPLiliHMX 6aHKiB. OGI'PyHTOBAHO CYTHICTb
Kareropii "(piHaHCOBA CTIMKICTL" 6aHKIB Ta BUSBJIEHO ii IATEHTHY CTPYKTYPY, LOBEAEHO HEOOXiIHICTS ii
CTaTUCTUYHOTO OLiHIOBaHHA. CicTeMaTr30BaHo (akTopu PpiHaHCOBOI CTIMKOCTI 6aHKIB, 110 1210 3MOTy BU3HAYUTU
CHCTeMY II0Ka3HUKIB Ta iHAMKATOPIB cTiliKocTi 6aHKiB. Ha ocHOBi odiuifiHux naHux HBY olLiHeHo cTaH Ta TeHJeHLii
PO3BUTKY BiTYM3HSIHOIO OAHKIBCbKOTO CEKTOPY, BUSBJIEHO 3aKOHOMIPHOCTI (popMyBaHHS (iHAHCOBOI CTIMKOCTI
0aHKiB Ta NpU4YMHM ii nopyumeHHs1. O6GI'PYHTOBAHO HEOOXiTHICTb BUKOPUCTAHHS 6araTOBUMIpHUAX CTaTUCTUYHUX

METO/IiB B OI[iHIOBaHHi piBHS (DiHAHCOBOI CTINKOCTi 6aHKiB. 3anmponoHoBaHO AudEPEeHIIiOBaHMM MiIXi[l 1O



no6yJ0BU PEUTHUHTOBOI CUCTEMU OLiHIOBaHHS CTiMKOCTi 6aHKiB. Ha OCHOBi MOf€1i rOJIOBHUX KOMIIOHEHT BUSIBIIEHO
OCHOBHI [1epUIONIPUYMHHY, SIKi € BU3HAYAJIbHUMU Y POPMYBaHHI Cy4acHOTrO PiBHS CTiMIKOCTi KOMEPLiTHUX 6aHKiB
YKpainu, o crpusie BOOCKOHAJIEHHIO TEOPETUKO-METOL0JIOTIYHUX MiAXOiB 1O OL[iHIOBAHHS CTiKOCTI

BITUM3HSIHOTO OAHKiIBCBKOTO CEKTOPY Ta PO3POOLi KOMIIJIEKCHUX 3aXO[IiB OO0 MiBUIIEHHY ii piBHSL.

2. The dissertation is devoted to grounding of theoretical and methodological principles for statistical
measurement of banks stability, and elaboration of scientific and practical recommendations for systemic analysis
of its underlying factors. The dissertation lays methodological basis for statistical measurement of financial
stability of commercial banks. Interpretation for the category of banks "financial stability” is given and its latent
structure is identified, the need for its statistical measurement is proved. Factors of banks financial stability are
systematized, which allows for constructing a system of indexes and indicators for banks stability measurement.
The current performance and developments of the national bank sector are measured on the basis of data from
the National Bank of Ukraine and official statistics, factors underlying financial stability and destabilization of
banks are identified. A differentiated approach is offered for constructing a rating system for banks stability
measurement. Principal components determining the current level of stability of the Ukrainian commercial banks
are identified, which can improve theoretical and methodological approaches to measuring stability of the national
bank sector and elaborating systemic measures for its enhancement.
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