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Hasga po6oTH (YKp)

dopmyBaHHS iHTErpOBaHOI CUCTEMHU YIIPABJIiHHS PU3MKAaMU 6aHKY B YMOBaX BUCOKOI BOJIATUJIbHOCTI

Haspa po6oTH (aHrJ1)

Formation of an integrated system of risk management under conditions of high market volatility

Pedepar (yxp)

O6'eKTOM JOCTIIXEHHS BUCTyINae npouec GOpMyBaHHS iHTETPOBAHOI CUCTEMHU YNPABJIiHHS PU3MKaMU B 6aHKax YKpaiHu. MeToro
HayKOBO-J0CJIiIHOI pO6OTH € PO3POOKA TEOPETUKO-METOLOJIOTIYHUX TOJIOKEHD Ta MPAKTUYHUX PEKOMEHJALiN moA0 No6ymA0BU
iHTerpoBaHoi cHUCTeMM YIPaBIiHHS pU3MKaMU OaHKy IIpM 3POCTAaHHI PiBHS BOJIATWJIBHOCTI pPHUHKiB. HaiicyTTeBilmmun
TEOPETUYHMMHU Ta NPAKTUYHUMU pe3yJbTaTaMu POOOTU €: OOIPYHTYBaHHSI HAyKOBUX TillOT€3 WIOAO BIJIMBY TIJI06aJIbHUX
IucOanaHciB Ha piBEHb KPEJUTHOTO PU3UKY OaHKIB Ta MPOMO3ULNA CTOCOBHO YIPABJiHHS HAM B YMOBAaX BUCOKOi BOJIATUJILHOCTI
PUMHKIB; BUBHAYEHHSI arperoBaHoi BEJIMYMHU PU3UKY OAHKY 3 ypaXyBaHHSIM 30H iHTepeciB 3aljikaBJI€HUX CTOPIH Ta iX y3rOAKEHHS Y
KOHTEKCTi JOCTAaTHOCTI 6aHKiBCbKOTO KamiTasy; 3abe3nedeHHs! TpaHCIIapEHTHOCT] iHdopmalii o0 AisIbHOCTI OAHKIB B LiIOMY
Ta PU3UKIB, 30KpEMa B KOHTEKCTi 3MilJHEHHS iX PUHKOBOI AMCLMIIIIHY; pO3po6Ka MaTpUlli pU3MKiB, BUXONSNYM 3 Pi3HUX Linei
MEHEeI)XMEHTY; METOJIMYHI IIOJIOKEHHS JiarHOCTUKU CTaHy YIPAaBJIiHHS pU3UKaMU 0aHKY, BKJIIOYAIOUM PO3POOKY aHKETH OLiHKU
CTaHy PU3MK-MEHEIPKMEHTY; I100yJoBa IHTErpoBaHOI cucTemu ynpasiiHHs pusukamu (ICYP), BusHaueHHs ii KIIOYOBUX
0COOJINBOCTENl Ta €JIEMEHTIB; (POPMyBaHHSI IHPPACTPYKTYPU PHUBUK-MEHEIKMEHTY, aJeKBAaTHOI HOBIll Napagurmi pusuk-

OPIEHTOBAHOTO yIIPaB/iHHS OAHKOM; OLIiHKa pe3yabTaTuBHOCTI ICYP.
Pedepar (aHrI)

The object of research is the process of forming the integrated system of risk management in banks of Ukraine. The aim of the
research is to develop a theoretical and methodological guidelines and practical recommendations for the forming of the
integrated risk management system of the bank in conditions of market volatility increase. The most important theoretical and
practical results of the work are: justification of scientific hypotheses about the impact of global imbalances on the level of credit
risk in banks and proposals for the credit risk-management in conditions of high market volatility; determination of the
aggregate value of the bank's risk taking into account the areas of stakeholder interests and their agreement in the context of
bank capital adequacy; ensuring transparency of information about the activities of banks and in particular risks in the context
of strengthening their market discipline; developing a risk matrix based on various management purposes; methodical guidelines
for diagnosis of the condition of the bank risk management, including the development of the questionnaire assessment of risk
management; the forming of the integrated risk management system (IRMS), definition of its key features and elements;
formation of an infrastructure of risk management, that is adequate to new paradigm of risk-based management of the bank;
evaluating the performance of IRMS.5481
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