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Pedepar:

1. Y nuceprauii po3po06sieHO KOHLIENTYaIbHi MIiAXOAX Ta BiIIOBiIHI EKOHOMIKO-MaTe€MaTU4YHi MOJeJli OLiHIOBAaHHS
PMHKOBOTO PU3MKY KOMEPLIMHOT0 GAHKY IJ1s1 MiIBULLLEHHS SIKOCTi YIIPaBJIiHHS pU3MKaMU KOMEPLiHHOrO GaHKYy.
3anpornoHoBaHi y JOCiI)KeHH] MiXoau 1o yIpaBiliHHS PUHKOBOTO PU3UKY lepedadyaioTh BUKOPUCTAaHHS CTPeC-
TECTYBaHHS, 110 403BOJIsIE HANOIbII IIOBHO OLIIHUTY PU3UK B yMOBaX HECTabiIbHOI EKOHOMIYHOI CUTYallii, @ TaKOX
VIIPaBJISATU PUSNKOM B IEPiOJ, EKOHOMIYHOTO 3pOCTaHHS MIJISXOM BUSIBJIEHHS IOTEHIITHUX 3arpo3 6aHKiBCbKOTO
CEKTOpY Ta 3aBYaCHOi pO3pOOKY CUCTEMU 3aIrl00iKHUX 3aXO/IiB /1711 YHUKHEHHS Herlepe0adyyBaHuX BTparT.
Po3po6:eHi nigxoay 1010 OLiHIOBaHHS! PUHKOBOTO PU3UKY KOMEPLiHOro 6aHKy Nepe0ayaloTh TPU KII0YOBI
€JIEeMEHTU: BUOIp 3MiHHMUX, SIKi Hal0OiIbllle XapaKTePU3yl0Th PUHKOBUI PU3UK, 30ip Ta 0OpoOKa JaHUX 1711
dhopMyBaHHS 4aCOBUX PsIiB; TOOYIOBAa MOZEJIi BEKTOPHOI aBTOperpecii, sika BKIII0Ya€ HasIBHI Ta NOTEHIiNHI 3B'I13KU

MDX 3MiHHMMU; I0OYOBA CLieHapiiB CTpec-TeCTyBaHHS PUHKOBOTO PU3UKY HAa OCHOBI (PYHKL iMITyJIbCHUX BiATYKIB.



Ha ocHOBI olLliHeHUX MOJiesiel BEKTOPHOI aBTOperpecii po3po6ieHo MaTeMaTU4YHi MOJIeJli CLieHapiiB cTpec-
TECTYBaHHSI PUHKOBOTO PU3UKY i3 3aCTOCYBaHHSAM (PYHKLiN iIMITyJIbCHUX BifITYKiB, SIKi BpaxOBYIOTb 6araTOBUMIipHiCTb
PHHKOBOro pu3uKy. Po3po6eHi cieHapii BUKOpUCTaHO [J1s1 OLiHIOBaHHS BIUIMBY peaslizallii OKOBOro CLieHapito
3MiH PUHKOBUX Ta MAaKPOEKOHOMIYHMX [TOKA3HUKIB Ha (piHAHCOBUII CTaH GAHKy Ha NMPUKJIAZ] OKPEMUX KOMepLiltHIX
OaHKiB YKpaiHu.

2. The dissertation is devoted to develop conceptual approaches and appropriate economic and mathematical
models for assessing the market risk of a commercial bank to improve the quality of risk management of a
commercial bank. The paper proposes to investigate approaches to market risk management using stress testing
methods, due to the fact that stress testing of bank risks, including market risks, is a mandatory regulatory
requirement, allows the most complete and adequate assessment of risk in an unstable economic situation, as well
as more efficient and balanced risk management during the period of economic growth by identifying potential
threats to the banking sector and developing a system of measures in advance to prevent catastrophic losses. New
scientific results are the development of the concept of market risk stress testing of a commercial bank, based on
econometric modeling methods, which contain three key elements: selection of variables that most characterize
market risk, collection and processing of data to form time series; building an econometric model that includes
existing and potential relationships between variables; construction of scenarios for stress testing of market risk.
When implementing the developed conceptual provisions for assessing market risk based on econometric models,
the use of vector autoregression models is justified, which allow taking into account information about the
relationship between financial and macroeconomic indicators, and also have tools for analyzing the behavior of the
system over a long period of time. The developed models are used to assess the impact of the implementation of
the shock scenario of changes in market and macroeconomic indicators on the financial condition on the example
of individual commercial banks of Ukraine by determining the effect of the implementation of certain types of
banking risks.
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