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1. ETaniy BUKOHAHHS

Homep etany: 2

Hasga eramy: AHasli3 icHyIouMX Mozesel 6aHKiBCbKOI AislIbHOCTI Ta ix MoaudiKallist 1151 MOHITOPUHTY CTabiIbHOCTI 6aHKiBChKO]

CUCTeMHU
ITowaToxk eramy: 01-2009
3akiHueHHs eTany: 12-2009

Bup, 3BiTHOTO ZOKyMeHTa: OCTaTOYHUH 3BiT

2. BukoHaBeupb

HasBa opranisanii: XapkiBcpKuil iHCTUTYT 6aHKIBCbKOI cripaBu YHiBepcuTteTty 6aHKiBChKoi cipasu HBY (M. KuiB)

Kop, €IPIIOY /IITH: 34818722
IlignmopsakoBaHicTk: HanioHanbHMi 6aHK YKpaiHu
Appeca: 61174 m. XapkiB, nip. [lepemory, 55
Tenedon: 338-59-01; 338-61-28

E-mail: khibs@khibs.edu.ua

3. BnacHuk peayabtatiB HIJKP (mpoaykirii)

Ha3zBa opranizamnii: [lep>kaBHUI BUIIWI HAaBYAJIbHUM 3aKjaf "YHiBepCUTET 6aHKIBCKOI CIIpaBu”
Koz, €IPIIOY /IIIH: 34716922

Appeca: Bys. AupnpiiBenka, 1, M. Kuis, Kuisceka 06i1., 04070, Ykpaina

IlizgnmopsakoBaHicTe: MiHicTepcTBO OCBiTH i HayKu YKpaiHu

Tenedon: 380444625341

E-mail: ubs@ubs.edu.ua

WWW: http:/ /ubs.edu.ua/ua/

4. JI>kepeJia Ta HanpsiMu piHaHCYBaHHA

IlizcraBa aJj1s npoBeAeHHs PooiT: 43 - BacHa iHiLjaTuBa (SKIO po60Ta BUKOHYETHCS 3 BIIACHOI iHILiaTHBY 32 KOIITY BUKOHABIIS

HJIIP a60 6€3KOLITOBHO)
KIIKBK:

Hanpsm ¢inaHcyBaHHS:

J>kepena piHaHCYBaHHS



Ikepesio dinancyBaHHs: 7704 - BlacHi KOWITH, KOIITH IiAPHUEMCTB, YCTAaHOB, OpraHisaniil, pisnyHoi 0cob6M Ha BUKOHAHHS

iHiLiaTUBHUX pOGIT

dakTuunnii o6csar pinaHcyBaHHs 3a 3BiTHMH eTan: 40.926 THC. TPH.
5. HaykoBo-TexHi4Ha podoTa

Hasga po6oTH (YKp)

Mopesni 6aHKiBCBKOI AisIbHOCTI Ta X MoaudiKanis A1t MOHITOPUHTY CTabibHOCTI 6aHKIBCHKOI CCTEMU

Ha3sBa po6oTH (aHrJ1)

Models of bank activity and their modification for monitoring of stability of the banking system

Pedepar (ykp)

Mertolo 2-rO eramy € y3arajabHEHHS METOHIB Ta Mojesell AiarHOCTUKM (piHaHCOBOi CTIMKOCTI 6aHKIiB Ta ix Mopudikauig ang
MOHITOPUHTY CTabibHOCTI GAaHKIBCbKOI cuUCTeMU. [ly11 IOCATHEHHS IOCTaBl€eHOI METH 2-TO €Tally HayKOBOTO IOCJHiIKEHHS
MOTpebyBasio BUPIlIEeHHS HACTYIIHUX 3aBAaHb: aHajli3 METO[IIB OIiHKM Ta YIPaBJiHHS pU3MKaMu OGaHKIBCbKOI MisSIbHOCTI; aHasi3
METOJiB Ta Mojiesiell AiarHOCTMKU (QiHAHCOBOI CTiMKOCTI 6aHKiB; Mopudikalis iCHyIouUnX Mopesell 6aHKiBChbKOI HisiIbHOCTI AJs
MOHITOPUHTY Iisi/TbBHOCTi KOHKPETHOTO 6AHKY Ta CTabiIbHOCTI 6aHKiBCbKOI CUCTEMH B LIiJIOMY; pO3pOOKa METOOUKM BUKOPUCTaHHS
MoaudikoBaHUX Mozesel 6aHKIBCbKO AisyIbHOCTI [J11 MOHITOPUHTY HisiZIbHOCTI KOHKPETHOTO 6aHKY Ta CTabiIbHOCTI 6aHKiBCHKOI
cucreMu B 1inomy. OO6'€KT IOCTiIKeHHS - GaHKIBCbKAa cucTema YKpaiHu. IIpegmeTom NOCTiIKeHHS € Mofesi CTabiibHOCTi
6aHKIiBCbKOI IistIbHOCTI. Y mpoleci BUKOHAHHSI HAyKOBOTO JOCTIIKEHHs! Oy BUKOPUCTaHI TaKi 3arajibHOHAyKOBi METOOHU, SIK

TEOpPETUYHE y3araJbHEHHs Ta IOPiBHAHHS, aHali3, CHCTEMHUI Ta KOMIUIEKCHUM MiAXi[.
Pedepar (aHrI)

The purpose of the 2th stage is generalization of methods and models of diagnostics of financial stability of banks and their
modification for monitoring stability of the banking system. For achievement the purpose of the 2th stage of the scientific
research it was necessary to carry out the following tasks: analysis of methods of estimation and management the risks of bank
activity; analysis of methods and models of diagnostics of financial stability of banks; modification of the existent models of bank
activity for monitoring activity of a concrete bank and stability of the banking system as a whole; development the methods of
use of the modified models of bank activity for monitoring a concrete bank activity and stability of the banking system on the
whole. A research object is the banking system of Ukraine. The articles of research are models of stability of bank activity. In the
process of scientific research the following scientific methods were used: theoretical generalization and comparison, analysis,
approach of the systems and complex, and others.

Inpgexc YIK: , 336.71

Kogu remarnynux pyopuk HTI: 06.71.25
6. HaykoBo-TexHiyHa npoaykuis (HTII)

HTII 1

HazBa npoaykii (ykp): MeToanyHi pekoMeHaalii o0 BUKOPUCTaHHS MOIM(IiKOBaHUX MOAeel 6aHKiBChKOI HisIbHOCTI A71s1

MOHITOPUHTY Jisl7IbHOCTI KOHKPETHOTO GaHKy Ta CTabiIbHOCTI 6aHKIBCBKOI CUCTEMU B IIiIOMY.

HasBa npoaykuii (anri): The methodical recommendations in relation to the use of the modified models of bank activity for
monitoring of concrete bank's activity and stability of the banking system as the whole.

OuikyBaHi pe3yJIbTaTH:
T'anyss 3acTocyBaHHS:

Onuc npoaykuii (ykp): JocifkeHo MexaHi3Mm Koe@illieHTHOTo aHasli3y AisisIbHOCTI 6aHKy, MiAXOOu 10 YIIPaBIiHHS PU3UKAMU Y

MexaHi3Mi 3abe3nedeHHs GiHaHCOBOI CTIMKOCTI 6aHKiB; MPOBEIEHO MOUIYK Ta aHAJIi3 METO/MIB Ta 3aC006iB MOMIEIIOBAHHS CTIIKOCTI



€KOHOMIYHMX CUCTEM; 3alIPONIOHOBAHO MYJILTUILIIKATUBHY MOJEIb OL[iHKM CTaHy CUCTEMMU, CUCTEMA BiJHOCHUX NOKA3HUKIB 1715
MOHITOPUHTIY CTabiIbHOCTI 6aHKIBCbKOI CUCTEMU, MOJIEJIb MOHITOPUHTY [isIJIbHOCTI 6aHKiB METOJJaMU TAKCOHOMii; pO3p0o06JIeHO

METOJIMKY BUKOPUCTAHHS MOANU(]PIKOBaHUX Mogesiell 6aHKiBCbKOI IisiIbHOCTI.
ConianpbHO-eKOHOMIYHa crpsimoBaHicTy HTII:

Cragis 3aBepmenocri HTII: 3git o HIJKP

BnposazykernHsa HTII: BipoBazkeHO

Crpoxku BrpoBajskeHHs: 12.09

Bupo6nuk npoaykuii: XIBC YEC HBY

CnoskuBayi npogykuii: BaHku YkpaiHu

IlepcneKTHBHI pHHKHU: (PiHAHCOBUI

IIpaBa iHTe/IEKTYaJILHOI BJIACHOCTI: 3a 0rOBOpamMu

®opmu Ta yMoBH nepegadi npogykuii: [Ipogax nmponykiii

7. Bi6sriorpadiuyHuii onuc
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8. 3BiTHa JOKyMeHTaMList

KinbKicTh CTOPiHOK B 3BiTi: 366
Mosga 3BiTy: YKpaiHCbKa

KinpkicTs ¢aiisiB y 3BiTi: 1
9. 3aKJII0YHI BiOMOCTi
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