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Tema gucepranii:
1. MaremMaTr4Hi METOIM AiarHOCTyBaHHS (iHAHCOBOI CTa6iIbHOCTI 6aHKIBCLKOTO CEKTOPY YKpaiHU

2. Mathematical methods of estimating the financial stability of the Ukrainian banking sector

Pedepar:

1. Incepraliito pucBsiieHo aHasizy PpiHaHCOBOI CTabiIbHOCTI 6aHKIBCBKOTO CEKTOPY YKpaiHU 3a OIIOMOTr0I0
METO/IiB €KOHOMIKO-MaTEMaTUYHOTO MOJEJIIOBAaHHS. MeTOI0 HayKOBOi pOOOTHU € PO3POOJIEHHS KOHLEINITYyaIbHOTO
migxomdy MOAO AiarHOCTUKYU (PiHAHCOBOI CTabiIbHOCTI 6aHKIBCLKOTO CEKTOPY YKpaiHu, N0oO6yA0Ba HA MOTO MiAIPYHTI
METOJiB KiJIbKiCHOTO OLIiHIOBaHHS Ta BifITIOBIIHOr0 KOMILJIEKCY €EKOHOMIKO-MaTeMaTU4YHUX Mojiesieil. O6'eKToM
JocinKeHHs € (piHaHCOBa CTabibHICTh 6aHKIBCKOTO CEKTOPY YKpaiHu. B nocinKeHHi BUKOPUCTAaHO METOAU
6araTOKpUTEPiaJIbHOTO aHali3y, MaTeMATUYHOI CTATUCTUKH, KOPEJIALiIHO-PErpeciiiHOro aHalidy, aHaji3y 4aCcOBUX
P4AiB, eKCriepuMeHTYy. [IpakTHUYHa 1[iHHICTb Pe3yJbTaTiB JUCEPTaLlil MiTBEPAKYETbCS HASIBHICTIO NOBIIOK PO ixX
BIIPOBA/’)KEHHS B [IPAKTUKY [islJIb HOCTI NiATIpUeMCTB i opraHizauiit, 3okpema, I[1AT "OTII bank" (M.KuiB) iz yac
YIOCKOHAJIEHHSI CUCTEMU OLiHKM GaHKIBCbKUX PU3UKIB, [HCTUTYTy €EKOHOMIYHUX JOCIiIPKEHb Ta MOJITUYHUX
KOHCY/bTaliil (M.KuiB) npu po3po06Lii HU3KM NPOEKTIB 3 MUTaHb €EKOHOMIUYHMX peOpM Ta MO0IaHHS BILIUBY

€KOHOMI4HOI Kpy3u. TeopeTUYHI MOJIOKEHHS, METOIM i MOJI€JIi, IO CKIAJATh HAyKOBY HOBU3HY JUCEPTallii,



BUKOPUCTOBYIOTbCS y HaBYaJIbLHOMY Ipoueci y HanlionansHoMy yHiBepcuTeTi "KueBo-MorunsHcebKa akagemis”.
HaykoBa HOBU3HA Ofiep>KaHUX Pe3YJIbTaTiB MOJIsirae B PO3POOIi KOHLENTyalIbHUX I10JIOKEHb Ta BiAOBITHOTO
KOMILJIEKCY EKOHOMIKO-MaTeMaTUYHUX MOZeslel 1J1s1 OLiHIOBaHHS Ta PeryJiloBaHHs (iHaHCOBOI CTabiIbHOCTI
0aHKIBCbKOTO CEKTOPY YKpaiHU 3 ypaXxyBaHHSM HOT0 OCOGJIMBOCTEN Ta HEBU3HAYEHOCTI 30BHIIHBOTO CEPEeIOBUILA,
110 HaJla€ MOXJIMBICTb CTBOPEHHS €(PEKTUBHUX 3aXOiB PETyJII0BaHHS 6aHKiBCbKOTO CEKTOPY.

2. The dissertation is devoted to the analysis of financial stability of the Ukrainian banking sector by means of
methods of economic-mathematical modeling. The aim of the scientific work is the development of conceptual
approach to the diagnostics of the financial stability of the Ukrainian banking sector, and construction of the
methods of quantitative estimation and the respective set of economic-mathematical models on its basis. The
object of research is financial stability of the banking sector of Ukraine. The methods of multi-criterion analysis,
mathematical statistics, correlation and regression analysis, time series analysis, and experiment are used in the
research. The practical value of dissertation results is proven by the available certificates of their implementation
into activity of the enterprises and institutions, including PJSC "OTP Bank" (Kyiv) during enhancement of the
banking risk estimation system, and Institute of the economic research and political consultations (Kyiv) in the
course of development of a series of projects on economic reforms and counteraction to the impact of economic
crisis. Theoretical provisions, methods and models, which comprise the scientific novelty of the dissertation, are
used in the education process at the National University "Kyiv-Mohyla academy". The scientific novelty of obtained
results lays in the development of conceptual provisions and the respective set of economic-mathematical models
for estimation and regulation of the financial stability of Ukrainian banking sector accounting for its peculiarities
and the indeterminacy of the external environment, which allows creating the effective means of banking sector
regulation.
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