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1. CraTucTuyHe 3a6€3n€4eHHs yIIPaBJIiHHA KalliTaloM 6aHKiB

2. Statistical support for management of banking capital

Pedepar:

1. MeTor muceprauiiHOi po6OTH € OOIPYHTYBaHHS TEOPETUKO-METOIOJIOTIYHUX 3aCa/, Ta PO3POOIEHHS HAYKOBO-
IIPaKTUYHUX PEKOMEHIallifl I[0/10 BOOCKOHAIEHHS CTaTUCTUYHOTO 3a0€e31eYeHHs YIIPaBJliHHS KalliTaJloM CEKTOPY
iHIIMX AeNO3UTHUX KOpPIIOpallill.BlIeplle:3alIPOIIOHOBAHO KOHIENTYaJIbHUN MiAXiM 4O CTATUCTUYHOIO BUBUYEHHS
edexTuBHOCTI (OpMYyBaHHS KalliTany OAaHKIB, SIKMiA, HA BiIMiHY BiJl iCHylI0YMX, BDAXOBy€ CUCTEMHI BIaCTUBOCTI
MexaHi3aMy (PyHKLIOHYBaHHS KaliTay Ta 10ro BU3HayaJbHUI BILJIMB 1010 3a6e3redeHHs GiHaHCOBOI CTIKOCTi
6aHKiB. lle 703BOINIIO PO3POOUTH AITOPUTM 3aCTOCYBAHHS 0araTOBUMIPHUX CTaTUCTUYHUX METO/IIiB 3 METOI0
BI,OCKOHAJIEHHS CTAaTUCTUYHOTO 3a0€3Me4YeHHs YIPABJIiHHS KalliTaJIoM 6aHKiB; yIOCKOHAJIEHO:CUCTEMY
CTaTUCTUYHUX IIOKA3HUKIB IOCTATHOCTI Kamitasny 6aHKiB MIJIXoM ii aganTauii 7o icHyiovyoro inpopmaniitHoro
3a0€e31e4eHHs, 32aCTOCYBaHHSI SIKOI YMOSKJIMBUJIO IIPOBEIEHHS BCEOIYHOTO OL[iHIOBAaHHS CTaHy Ta TEHAEHIN
(opMyBaHHS KalliTaay 6aHKiBCbKOIO CEKTOPY YKpaiHu; METOIUYHI MiIX0AU O BUBYEHHS] pUHKOBUX (JIyKTyalliil
[IOKA3HMKIB CTaHYy CEKTOPY IHIINX AEMO3UTHMUX KOPIIOPALIill HA OCHOBI KiJIbKICHOT'O OLIIHIOBaHHSI iX BOJIATUJIbHOCTI,

1110 003BOJINJIO BUSIBUTU 3arajbHi TpE€HAU PO3BUTKY 0aHKiBCbKOTO CEKTOPY B YMOBAX IOCHUJIEHHA €KOHOMIiYHOi



HecTabiNbHOCTI; METOIOJIOTIYHI [T0JI0’KeHHSI iHTerpajbHOrO CTATUCTUYHOTO OL[iHIOBAHHS JOCTAaTHOCTI KaIliTasy s
niATprMaHHS CTiMKOro piHaHCOBOTO CTaHy 6aHKIB LUISIXOM BBeIeHHS QYHKIii BaroBux KoedilieHTis Ta aganrarii
PO3p006JI€HOI METOAUKYM PEUTUHIYBaHHS 6aHKiB 40 HalioHasnbHOI Kanu peMTUHIOBOrO OLjiHIOBaHHS. Lle cripusiyio
BIOCKOHAJIEHHIO METOiB 6araTOBMMIpPHOTO OL[iHIOBaHHS JOCTATHOCTI KaliTajly Ta IOCUJIEHHS MOr0 YyTJIMBOCTI 10
3MiH cepefoBulIA PYHKLIOHYBaHHS 6aHKiB; HA0YyJIM [1OAAJIBIIOTO PO3BUTKY:iIHCTPYMEHTAPill CTATUCTUYHOrO aHAJII3Y
IIPOIIOPLIMHOCTI po3NOJily KaniTany 6aHKiB Ha OCHOBI KoediljieHTiB KOHLIeHTpallii Ta MeToy KpuBUX JIopeH1a, 1110
IIO3BOJIMJIO JATH SIKICHY OLiHKY CTPYKTYPHUX BiIMiHHOCTE! Ta BUSIBUTU BHYTPIilLlIHI IepelyMOBU POPMYBaHHS
CTiliKOCTi 6aHKiB; HAyKOBI MigX0AX A0 37iliCHEHHS (PAaKTOPHOTO aHasi3y e(peKTUBHOCTI (PYHKIIOHYBaHHS MEXaHi3My
VIPaBJIiHHS BJIaCHUM KaIliTajioM 6aHKiB Ha OCHOBI MOJieJIi TOJIOBHHUX KOMIIOHEHT, 110 YMOXXJIMBUJIO OLiHIOBaHHS

BIUJIMBY JOCTATHOCTI KaniTany Ha (pOpMyBaHHS CTilIKOro (piHaHCOBOIO CTaHy 6aHKIB.

2. The aim of the thesis is the study of theoretical and methodological basis and development of scientific and
practical recommendations to improve the statistics of capital management sector of deposit-korporatsiy.vpershe:
A conceptual approach to the statistical study of the effectiveness of the formation of capital, which, unlike the
existing system takes into account the properties of the mechanism characteristics of the mechanism of
functioning of capital and its determining influence to ensure the financial stability of banks. It is possible to
develop an algorithm applying multivariate statistical methods to improve the statistical support of capital;
sophisticated system of statistical indicators of capital adequacy of banks by adapting it to existing information
support the use of which enabled an overall assessment of the status and trends in capital formation of the
banking sector of Ukraine; methodological approaches to the study of market fluctuations performance of the
sector of deposit-taking corporations on the basis of quantitative evaluation of their volatility, which revealed the
general trends of the banking sector in strengthening economic instability; methodological principles of integral
statistical evaluation of capital adequacy to maintain stable financial condition of banks by introducing the
function coefficients and adaptation of the developed method of rating banks to national scale rating evaluation.
This contributed to the improvement of methods of multidimensional assessment of capital adequacy and increase
its sensitivity to changes in environment functioning banks; has evolved: statistical analysis tools proportionality
bank capital ratios based on concentration and method of Lorenz curves, which allowed to give a qualitative
evaluation of the structural differences and reveal the internal conditions of formation of the stability of banks,
scientific approaches to factor analysis, the functioning mechanism of equity-based banks principal components
model that allowed evaluating the impact of capital adequacy on a stable financial condition of banks.
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