O0Js1ikoBa KapTKa aucepTaii

I. 3arasibHi BimOMOCTI

Jep>kaBHHH 00J1iKOBHI HOMep: 0413U002934
Oco006J1uBi TO3HAYKH: BinKpura

JaTa peecrtpamnii: 24-05-2013

Craryc: 3axumeHa

PexBi3utu Hakasy MOH / Haka3y 3aKjazy:

I1. BizomocrTi nipo 3700yBaya

Baacue IlpizBume Im'a Ilo-6aTbKOBI:
1. besmranbko JIMuUTpo BacunboBuy

2. Bezshtanko Dmitro

KBasmigikamis:

InenTudikarop ORCID ID: He 3acrocosyerbcs
Bup, pucepranii: kanguzaar Hayk
AcnipaHTypa/JIOKTOpPaHTypa: Tak

IIndp HaykoBOi cneniaabHOCTI: 08.00.08

Ha3zBa HayKoBoOi creniaibHOCTI: ['powi, dinancy i kpenut

T'anyss / ramysi 3HaHB. He 3aCTOCOBYETHCS

OcBiTHBO-HayKOBa Mporpama 3i creniaJbHOCTI: He 3acTocoByeTbCs

JlaTa 3axHcCTy: 21-05-2013

CreniaJbHICTh 32 OCBIiTOIO: 8.050104

Micue po6oTH 34,00yBaya: YuisepcureT 6aHKiBCbKOi cripaBu HanjionasnbHoro 6anky Ykpainu (M. Kuis)

Kopg, 3a €IPIIOY: 34716922

Micue3HaxoaKeHH: 04070 m. Kuis, ByJI.AHZpiiBCBKa 1

dopma BaacHOCTI:
Cdepa ynpaBiiHHSA: Hauionansuuii 6aHk YKpaiHu

ImenTudikarop ROR: He zacrocoyerbcs



I11. BimomMocTi mpo opranizariiio, e Big0OyBcsl 3aXHCT
Iudp cnenianizoBaHoi BY€HOI pagH (Pa30Boi CIeliaJi30BaHOi BYEHOI pazu): [l 26.883.01

ITloBHe HaliMeHYBaHHSI IOPHUAHUYHOI 0COOM: [lepkaBHMii BULIMII HABYAJIbHUI 3aKyIaz "YHiBEpCUTET

OaHKiBCBKO] cITpaBu”

Kog 3a €IPIIOY: 34716922

Micqesﬂaxon)KeHHﬂ: ByJI. AHpiiBCBKa, 1, M. KuiB, Kuiceka 061, 04070, Ykpaina
dopma BaacHOCTI:

Cdepa ynpaBitiHHS: MinictepcTBo oCBiTH i HayKu YKpainu

InenTugikarop ROR: He zacrocosyerscs

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. DopMyBaHHS CHCTEMHU OLiHIOBAHHSI OllepaliiiHOro pU3UKY 6aHKiB B yMOBax (iHaHCOBOI HECTAbiIbHOCTI

2. The measurement system building for operational risk in banks under conditions of financial instability

Pedepar:

1. Y nuceprauii y3araibHEHO TEOPETUYHI OCHOBHU Ta JOCJII>)KEHO KOHIENii 6aHKiBCbKOrO pu3uKy. HaBeneHo
kyacu@ikalilo 6aHKiBCbKUX PU3UKIB 3a Cy0'eKTaMu BIIMBY. [IpoaHasi3oBaHO poJib ONEepPaLiiHOTO PU3NKY OAHKY B
CHCTeMi pU3uK-MeHeIPKMeHTY. Po3po0sieHO cucTeMy OLiHIOBAaHHS OIlepaLlifftHOro pusrKy 6aHKy. JocuimkeHo
PY3UKOBAHICTb [isSIBHOCTI 6aHKiB YKpaiHU 3 TOUKM 30py ONEpaLliffHOro pU3rKy. JJaHO KOMIIJIEKCHY OLIiHKY
eJIeMEHTaM OIEePaLiiHOrO PM3UKy KOMEPLINHNAX OaHKIBCbKUAX YCTAaHOB. PO3p06JIeHO METONMYHI MiAXOAM 1O
BIIPOBA/P)KEHHSI CUCTEMHU OL[iHIOBAHHS OIepalifiHOro pu3rKy 6aHKIiB B yMoBax QpiHaHCOBOI HeCTabiNbHOCTI.
[IpoBenieHO aHKETYyBaHHS NTPaliBHUKIB KOMEPLiNHOro 6aHKy 4 Ipymy, 1o Aajlo 3MOTy BUSIBUTU NIOTEHIiMHI
[epelKoIY Ha IIJISIXY iHTerpallii ornepauiHoro pu3ruKy B CUCTEMY OaHKIBCbKOTO PU3UK-MEHEIPKMEHTY.
OG6I'PYHTOBAHO JOLiJIbHICTh BUKOPUCTAHHS CTPEC-T€CTYBAHHS IJ1s1 OLIiHKU ONEePALifHOTO PU3UKY OAHKY.

3arporoHOBaHO NPAKTUYHI peKOMEHALlil 040 MiHiMi3allii onepaniiHOro pu3uKy.



2. It was summarized theoretical bases and analyzed a framework of bank exposures. It was suggested a
categorisation of bank exposures by subjective influence. It was outlined a role of operational risk in banks under a
system of risk management. It was developed the measurement system for operational risk in banks. It was
researched riskiness of banking in Ukraine according to operational risk in banks. It was set ahead a thorough
assessment of operational risk components in commercial banking establishments. It was worked out a
methodology for implementation of the measurement system of operational risk in banks under conditions of
financial instability. It was justified practicability of stress testing for assessment of operational risks in banks. It

was proposed the recommendation of bank operational risk minimization.
Jep>kaBHHH peecTpaniiiHuil Homep JiP:

IIpiopuTeTHHI HaNIpsIM PO3BUTKY HayKH i TEXHIKH:
CrpareriyHui NpiopUTETHUI HAIIPSIM iHHOBaLilHOI AiJIBHOCTI:
ITizcyMKH JOCTiI>KEeHHS:

Iy6sikarii:

HaykoBa (HayKOBO-TE€XHiYHa) IPOAYKILis:
ConiasIbHO-€KOHOMIYHA CIIPSIMOBAHICTh:

OxopoHHi gokymeHTH Ha OIIIB:

BrnipoBaa>keHHs pe3yJIbTaTiB AHcepTalii:

3B'130K 3 HAYKOBHMH TEMaMH:

VI. BizoMmocCTi Ipo HayKOBOr0 KePiBHHKA /KEPiBHUKIB (KOHCYJIbTaHTA)

Baacue IlpizBume Im'a Ilo-6aTbKOBI:
1. Imutpos Cepriit OseroBuy

2. Dmitrov Sergey

KBasigikanis: 1.1.1., 20.02.12
InenTudgikarop ORCID ID: He 3acrocosyerncs
JoparkoBa iHdpopmamnist:

IloBHEe HaHMEHYBaHHS IOPHIHYHOI 0COOH:
Kop 3a €IPIIOY:

Micue3HaxoAKeHHSI:

dopma ByracHoCTI:

Cdepa ynpassriHHS:

InenTudikarop ROR: He zacrocosyerscs

VII. BimomocTi npo odiliiHuX OTIOHEHTIB Ta pelleH3€HTiB

OdiuiiiHi OIOHEHTH



BiacHe IIpizBuie Im'sa I1o-6aThKOBI:
1. KoBaneHko BikTopis BosogumupiBHa

2. KoBasienko Bikropis Bonogumupisna

KBasmigikanis: n.e.n., 08.00.08
Imentudikarop ORCID ID: He zacrocoyerbcs
JoparkoBa iHdopmamist:

TloBHe HaliMeHYBaHHS IOPHIHYHOI 0COOH:
Kopg 3a €IPIIOY:

Micue3Haxoa KeHHS:

dopma ByTacHOCTI:

Cdepa ynpasiriHHS:

InenTudikarop ROR: He zacrocosyerscs

BiacHe IIpi3Buie Im'sa ITo-6aTbKOBI:
1. KonpoBchKuii Mukosa BacunboBud

2. KonpgoBchkuit Mukosa BacunboBuy

KBasigikamis: k.e.n., 08.00.08
InenTudikarop ORCID ID: He 3acrocosyetses
JopaTrkoBa inHpopmanist:

TloBHe HaliMeHYBaHHSI IOPHUAHUYHOI OCOOH:
Kopg, 3a €IPITIOY:

Micue3HaxoaKeHHS:

dopma BaacHOCTI:

Cdepa ynpasiriHHS:

ImentTudikarop ROR: He zacrocoyerbcs

PeuenseHTu

VIII. 3aKkJIr04Hi BiZoMOCTi
BiiacHe IIpizBuie Im'sa Ilo-6aTbKOBi
TOJIOBH pagu

BiiacHe IIpi3Buie Im'sa ITo-6aTbKOBI

rOJIOBYIOYOrO Ha 3acigaHHi

BignoBigasibHuUI 3a MiATOTOBKY

00JIIKOBHX JJOKYMEHTIB

Bapanoscekuit Osiekcangp [BaHoBUY

Bbapanoscokuit Osnekcangp IBaHoBuY
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