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V. BizomocTi npo gucepraniio
MoBga guceprariii:
Koau TemaTHYHHUX PYOPHK: 06.73.55

Tema gucepranii:
1. CucrteMHU pU3UK 6AHKIBCBKOT'O CEKTOPY €KOHOMIKM: TEOPIs, OLliHKA Ta PETYJIIOBAHHSL.

2. Systemic risk in banking industry: theory, assessment and regulation.

Pedepar:

1. Po3po6s1eHO HAyKOBI MifX0AK 00 BU3HAYEHHS CYyTHOCTI CUCTEMHOTO PU3UKY, IOr0 CTPYKTYpHU3allii, BIaCTUBOCTEN
Ta creundiky B 6aHKIBCbKOMY CEKTOPi EKOHOMIKHU. 31IiICHEHO TeOpeTUYHE y3arajbHEHHS [epelyMOB, IKepeJl Ta
YMHHUKIB CUCTEMHOTO PU3UKY OaHKIBCbKOTO CEKTOPY €KOHOMiKM. PO3p06s1€HO METOAOJIOTIUHI MiAX0n 10
CTPYKTypHU3allii eJIeMeHTiB CUCTEMHOTO PU3UKY 0aHKIBCHKOTO CEKTOPY €KOHOMIKM. Ha OCHOBI aHasi3y Ta CUHTe3y
icHy10YMX IiAXOMiB pO3P006JIEHO METOI0JIOTII0 KOMITJIEKCHOI OIIiHKM CUCTEMHOTO PU3UKY 6AHKiIBCHKOTO CEKTOPY
€KOHOMIKY. CUCTEMATH30BaHO MiIXOX O PEryyI0BaHHS CUCTEMHOIO PU3UKYy OAHKIBCbKOI'O CEKTOPY €KOHOMIKHU.
Briepiie B ykpaiHCBKill (piHaHCOBIN HayLi pO3p06I€HO METOAOJIOTIUHI MiIXO4M A0 OLIiHKY B3a€MO3B'SI3KiB Ta
POBIIOBCIOIIKEHHS CUCTEMHOI'O PU3HKY MiX 6aHKIBCbKUM Ta PeaJIbHUM CeKTOpaMy eKOHOMiKU. CHOPMYJIIbOBAHO
IIPUHLMIIA KOOPAMHALl MaKpONpyAeHLiliHOI, MOHETapHOi Ta ¢icKasbHOI MOJITUK y 3abe3NeYeHHi IPOLeCiB
PEryJI0BaHHSI CUCTEMHOTO PU3UKY. 3alIpONIOHOBAHI KOHLIENTyaslbHi OCHOBU (POPMYBaHHSI CTpaTerii

MakKponpyJeHLiiHoi noyituku HarjionanpHOro 6aHKy YKpainu.



2. The scientific approaches to the definition of the essence of systemic risk, its structuring, properties and
specifics in the banking sector of the economy are developed. The theoretical generalization of preconditions,
sources and factors of systemic risk of the banking sector of the economy is carried out. Methodological
approaches to structuration elements of systemic risk of the banking sector of the economy are developed. Based
on analysis and synthesis of existing approaches, a methodology for the comprehensive assessment of the
systemic risk of the banking sector of the economy has been developed. The approaches to the systemic risk
management of the banking sector of the economy are systematized. For the first time in the Ukrainian financial
science methodological approaches to the assessment of interconnections and the spread of systemic risk
between the banking and real sectors of the economy have been developed. The principles of coordination of
macroprudential, monetary and fiscal policies in ensuring the processes of systemic risk regulation are formulated.
The conceptual foundations for forming the macroprudential policy strategy of the National Bank of Ukraine are
proposed.
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