MDKPEFOHATIbHA
AKAOEMIA YMNPABNIHHA MEPCOHANOM

¥

MAYTI

HABYAJIbHA IIPOTIPAMA
TUCIUAILTIHA
“PU3UK BAHKIBCBHKOI JIAJIbHOCTI”
(nns maricTpiB)

Kuis
11 «Bunasuuantii fgim «Ilepconamns

2013



[Tixrorosaeno gonentom Kadeapu 6aHKiBCHKOI Ta CTPaX0BOi CIIpaBu
B. /1. Bizoawem

3aTBepKeHo Ha 3aciganni kadenpu 6aHKIBCHKOI Ta CTPax0BOi CIIpaBy
(riporokos Ne 8 Bzt 01.02.07)

[TepesarBepmsKenHo Ha 3acizanmi Kadeapn 6aHKIBCbKOI Ta CTPaxoBOi ClIpaBu
(riporokos Ne 9 Biz 16.02.10)

Cxsaneno Buenoio padoro Mixcpezionanvroi Axademii ynpasiinis nepconaiom

Birgam B. . HaBuasbHa nporpama guciuiinu “Pusuk 6aHKIBCbKOI isi/ib-
nocti” (st maricrpis). — K.: [ITT «Bug. nim «Ilepconans, 2013. — 16 c.

Hasuasnpha mporpama MIiCTHTH MOSICHIOBAJIBHY 3alMCKy, TeMAaTHUYHNN TIJIaH,
3MicT aucnuIutinm “Pusuk 6aHKiBCbKOI MisIBHOCTI”, MUTAHHSA 151 CAMOKOHTPO-
JTIO0, @ TAKOK CIUCOK JIITePaTypu.

© MisxperioHasbHa Akajiemist
yrpasiinns nepconanom (MAVYII), 2013
© MAI1 «BupaBuuunii xim «Ilepconany, 2013

HOACHIOBAJIBHA 3AITHCKA

Hapuasibna auciuiuiina “Pusuk 6aHKiBCbKOI [igabHOCTI” BXOJAUTD
y GJIOK TUCITUILIIH, SIKi CTY/IeHT BUOUPAE CaMOCTiitHO y mporpami ¢axo-
BOI IJITOTOBKYU CTY/EHTIB 3 HanpsiMmy “EXOHOMIKA i MiITPUEMHUIITBO”
OCBITHBO-KBaJTi(hiKaIiliHOTO PiBHSA “MaricTp”.

Mera BUBYEHHS AMCIHMIUIHA — OINAHYBATH TEOPETUYHI 3acaiu CyT-
HOCTI GaHKIBCHKUX PUBHKIB Ta 3aCOOM YIPaBJIiHHS HUMHU, C(HOPMYyBATH
MPAaKTUYHI HABUYKU BUMIPIOBaHHS CTyNeHs OaHKIBCbKOTO PHU3HUKY Ta
BUGOPY crocoly HOT0 3HMKEHHS.

3aBaaHHs JUCLHUILIIHU:

e 37100yTTS 3HaHb PO CYTHICTH Ta BUAM PUBUKIB GAHKIBCHKOI Jisi/ib-
HOCTI;

* BUBYEHHSI OCHOBHUX TIPUHIUINB 3/iHCHEHHS aHai3y GaHKiBCHKOTO
PU3UKY, HOTO OI[IHKY Ta YIIPABJIiHHS HUM;

* (popmyBaHHS BMiHb Ta HABUYOK CAMOCTIMHOTO 3/1IICHIOBAHHSI SIKiCHO-
ro aHaJIi3y PU3UKY OaHKIBCHKOI AisIbHOCTI; HOrO OIIHIOBAHHS Ta YII-
PaBJIiHHS 13 3aCTOCYBAHHSM BiJIIIOBITHUX CITOCOOIB HOTO 3HUKEHHSI.

[IpeamMeT AUCHUIIIIHE — METOIH JIOC/II/IKEHHS Ta ONTUMI3allii HaCJIi/l-
KiB GaHKiBCHKUX PU3HKIB.

Jucrymnnina “Pusuk 6aHKIBCHKOI [isIbHOCTI” CKIAJAETBCA 3 JIBOX
3MiCTOBUX MOJIYJIiB.

3mictoBuil MOIyJsb “TeopeTHKO-MEeTONYHI 3acajii aHali3y PU3UKIB
GaHKIBCHKOI iIbHOCTI” — 11e chcTeMa HaBYAJIbHUX eJIEMEHTIB, [T0€[Ha-
HUX 32 03HAKOIO BiITOBITHOCTI 3aCBOEHHS CTYZICHTAMHU 3araJbHUX TEOpe-
THUKO-METOANYHUX 3acajl ifieHTudikailii ta aHamisy pusuky OaHKIBCHKOI
JISJIBHOCTI.

3MicToBuit MOIyib “TeOpeTUKO-METOANYHI ACTIEKTH YIPABIiHHS PU-
3UKaAMHU JISVIBHOCTI OaHKIB” — Iie cucTeMa HaBYaJIbHUX CJIEMEHTIB, TI0€/1-
HAHUX 32 O3HAKOIO BIiIMTOBIIHOCTI 3aCBOEHHS CTyAEHTAMU TEOPETUKO-
MPaKTUYHUX 3aCajl Ta KOHKPETHUX TIPOTIEAYP TIPU YTIPABJIiHHI PU3UKOM
GaHKIBCHKOI [ISITBHOCTI.

MikucHMIUTIHAPHI 3B’ I3KM TUCIUILTIHI

Heo0xizHo0 yMOBOIO it YCHINIHOTO ONaHYBaHHSA AWUCIMILIIHU €
ToTiepeIHA MiITOTOBKA CTY/IEHTIB 3 TeOPil eKOHOMIKH (MaKpo- Ta MiKpoO-
€KOHOMIKH), (hiHAHCOBOTO aHai3y, MEHEPKMEHTY, MAPKETUHTY, MaTeMa-
TUYHUX JUCIUILIIIH (MaTEeMATUYHOTO aHAJi3y, JiHiitHOI aarebpu, Teopii
WMOBIPHOCTEH, MATEMATUYHOI CTATUCTUKH, EKOHOMETPIi ).



TEMATHYHHH ITJIAH
oucyunninu
“PU3HK BAHKIBCBKOI AIAJIBHOCTI”

op.

Hassa 3micToBOrO MojLyJid i TeMu

L W N =

3microBuii Moayib 1. TeopeTuko-MeTOMYHI 3acaiy aHATI3Y
PHM3UKIB 0aHKIBCHKOI Iis/IbBHOCTI

CyTHIiCTh EKOHOMIYHOTO PU3UKY

Pusuk y GaHKiBCbKiil JisiIbHOCTI

Kiracudikanis 6aHKIBCbKUX PUSUKIB

SxicHuil aHai3 6aHKIBCHKOIO PUBHKY

KinpkicHuii aHasiz 6aHKIBCHKOIO PUSHUKY

(o))

10

3microBuit Moyb I1. TeopeTHko-MeTOANYHI aCTIEKTH
YIPaBJIiHHS PUBUKAMU JisJIBHOCTI OaHKIB

OcHOBHI nizxoaK 10 yupasaiHHa OaHKIBCbKUMU PU3UKAMU
MopentoBanHst 6aHKIBCbKOTO PU3UKY Ta IPUNHSATTS PIllIEHb
B YMOBaX PU3UKY

bBankiBcbKi pu3uKu, 1MoB’si3aHi 3 orepariiiHoIo JislIbHICTIO
GaHKy, IX BUMIPIOBaHHS Ta CII0COOU 3HUKEHHS

BankiBCchbKi pusuku, MOB’s3aHi 3 iIHBECTUIIITHOIO iSJIBHICTTO
GaHKy, IX BUMIPIOBaHHS Ta CII0COOU 3HUKEHHS

BankiBcbKi pusuky, 0B’ g3aHi 3 KPEJUTHOIO Ais/IbHICTIO OaHKY,
Ta yIPaBJiHHI HUMU

Pasom rogun: 108

3MICT
oucyunninu
“PU3UK BAHKIBCBKOI JIAJIBHOCTI”

3microBuii Moxyas I. TeopeTnko-MeToAnyHi 3acaju aHATI3Y

PHUBHKIB 6aHKIBCHKOI IiSLIbHOCTI

Tema 1. Cymnicmo eKOHOMIUHO20 PU3UKY

OCHOBHI eTany HaKOITMYEHHS 3HAHb Ta PO3BUTOK HAYKH PO PU3HK.
CyTHICTb i 3MiCT EKOHOMIYHOTO PU3UKY.
Kracudixkaitist eKOHOMIYHUX PU3UKIB.

Jlimepamypa [1; 2; 8; 12; 16; 17; 27; 32; 46; 50]

Tema 2. Pusux y 6anxisecokiil disavrnocmi

Bankm y dinancoBiil cucteMi iepexiiHOi eKOHOMIKY YKpaiHu.
OcHoBHi 3acaan Ta TPUHIATE (DYHKIOHYBAHHSI KOMEPITHHIX Oam-
KiB. BaHKiBCHKUIT MEHEPKMEHT.
CyTHicTh 6GaHKiBCHKOTO PU3UKY.
Jlimepamypa [1; 8; 13; 16; 22; 27; 30; 32; 43; 46]

Tema 3. Knacugixauis 6anxiscorux pusuxie

OG’exkTuBHI Ta cy(’€KTUBHI NMPUYMHU PU3UKIB OAHKIBCHKOI istyib-
HOCTI.

BusHaueHHs1 pusuKy GaHKiBCHKOI AisIBHOCTI Ta HOTo (hyHKIIIL.

Knacudikaris pusukis 6aHKIBCHKOL AisLILHOCTI.

Kiracuikariis 6aHKiBCbKUX PUBHUKIB 3a chepaMul BAHUKHEHHST: KOHTP-
areHTiB, oTepalliifii Ta MO3UITiHI.

Knacudikanis 6aHkiBchbKuX pUBKKIB 32 pekoMeHalissmu basenisen-
KOTO KOMITETY: KPEANTHI, omepaliitinii, 6aHKiBChKOI JIKBIAHOCTI, pUH-
KOBI (Bi/ICOTKOBMI Ta BAJIOTHUN ), TIPABOBI, BTPATH peIyTarlii, HemjaaTo-
CITPOMOKHOCTI.

Jimepamypa | 5; 8; 12; 16; 22; 27; 35; 43; 46; 50|

Tema 4. Axicnuil ananiz 6ankiecokozo pusuxy

Hampstvn anastisy pusuky 6aHKiBCbKOI MisTBHOCTI: BUAH, €TATTH Ta Me-
TO/IA aHAJTI3Y.

3arayibHi HIZXOAW 10 AKICHOI OIHKU CTYIIEHS PU3UKY 4K ieHTudi-
Kallii (BUSBJIEHHS) PU3UKIB: ONUTYBAJIbHI JUCTH, CTPYKTYPHI /llarpaMu,
KapTHW TIOTOKIB, 1HCMEKTYBaHHS, aHami3 (iHaHCOBOI Ta YMPaBIiHCHKOI
3BITHOCTI.

Bank sk cucrema. YMHHUKY BIUIMBY HAa PU3UKHU OaHKIBCHKOI Jislyib-
HOCTI.

30BHIIIHI YNHHUKY BIVIMBY Ha OaHKIBCHKUII pU3HK (IIPSIMOrO Ta He-
TIPSIMOTO BIJINBIB). AAKiCHWI aHAJi3 pU3UKIB 30BHINTHBOTO CEPEIOBUTIA.

BuyTpitnHi YNHHUKY BILTUBY Ha GAaHKIBCHKHUiT pusnk. SIKicHuit anamis
PU3UKIB BHYTPIITHBOTO CEPEIOBUTIIA.

Jlimepamypa [1; 5; 7; 8; 16; 22; 27; 32; 43; 60|

Tema 5. Kinvxicnuil ananis 6anxiscoiozo pusuxy

3arajibHi MiAX0/1 10 KiJIbKICHOI OIIIHKK CTYIIEHS PUSUKY OaHKIBChKOT
JiSIIBHOCTI.



CraTuCTUUHUI METO/I. 3aCTOCYBaHHS Teopil HMOBIPHOCTI /IO OIIHKA
piBHsI GaHKIBCHKOTO PUBHKY.

Merton anamoriii. EkciepTHi MeTOAM OIiIHKYA PU3UKIB.

OuiHKa cTyneHs pusuKy B aGCOTIOTHUX IOKasHUKaX. [ToHATTS criomi-
BAHOTO 3HaUYeHHs (MaTeMaTUYHOTO CIIO/[IBAHHS ), JUCTIEPCii Ta cepelHbO-
KBaJ[PaTUYHOIO BiIXWJIEHHS BUIIAJAKOBOI BEJIMUNHH.

Or1riHKa CTyTeHs] pU3UKY Y Bi/IHOCHUX MTOKA3HUKAX.

[TouaTTST TOTTyCTUMOTO, KPUTUYHOTO Ta KaTacTPO(hIYHOTO PUBUKIB.

Jlimepamypa [1-5; 7 9; 16; 22; 27-30; 46; 58]

3microBwuii Moayis II. TeopeTnko-MeTOAMYHI ACIEKTH YIIPaBJIiHHSA
PHU3HKaMH JisIbHOCTI OaHKiB

Tema 6. Ocroeni nidxoou 0o ynpaeainms 6aHKi6CoKUMU
pusuxamu

HeoOXigHicTh yIpaBIiHHSI PU3WKOM B YMOBAX €KOHOMIUHOI HEBU3-
HAYeHOCTi. 3arajbHi MiAXOAK 0 MPOIECY YIPaBJIiHHS PUSUKOM y OaH-
KiBCBKIiH istsibHOCTI. [IpuHIIATIN TPUITHATTS pillleHb B yMOBaX PU3NKY.

CucreMHUN THAXIA OpU yrpaB/iHHi GaHKiBCcbkuM pusrkom. Crucrema
YIpaBIiHHS GAaHKIBCHKIM PU3UKOM.

MeToau yrpaBiHHSI PU3UKOM: YHUKHEHHST; TIOTIepe/KeH s (3amobi-
TaHHST) BUHUKHEHHST; IPUITHSATTS; ONTUMI3allis (3HUKEHHST) CTYTIeHs PH-
3UKY.

30BHIIIHI crmocoOM 3HUKEHHS PU3UKY: PO3IIO/LJ, 30BHIIIHE CTPaxy-
BaHHS.

BryTpilnHi criocobu 3HUKEHHST PUSHKY: JIMITYBaHHs, AnBepcrdika-
11is1; CTBOPEHHSI Pe3ePBiB i 3amaciB; OTPUMaHHS 0/[aTKOBOI iH(MOpMAaITii.

Jlimepamypa [16—22; 27-32; 34; 43—46; 54; 58; 60]

Tema 7. Mooenoganms 6aHKiBCbK020 PUSUKY MA NPUUHAMMSA
pimens 6 yMogax pusuxy

IMoHsaTTS MOJE i GaHKIBCHKOrO pH3HKY. JIOTiKo-IMOBIpHiCHE Moje-
JIIoBaHHS OaHKiBCbKOTO pusuKy. CyTHICTH TEOPETHKO-irPOBOI MOJIEJIL.
[TonsaTTst KoHDMKTHOI cuTyallii Ta crpaTerii TpaBiid. AJTOPUTM 3HAXOJI-
JKEHHS pillleHHsT TPU.

Exonomiune cepenosutie B poui rpasiist. [longarTs indopmartiiinoi cu-
Tyartii. XapakTepucTuKy iH(QOpMaIiiHIX CUTYaITi .

Dynkiii 6aHKIBCHKOTo prsnKy. KinbKicHa oIliHKa pUSHUKY [TPU MIPUIi-
HSTTI TOCTTOIAPCHKUX PIllIeHb.

[TpuitasATTS pilieHb B yMOBaX pU3NKy. KpuTepii mpuitHATTS pillleHb B
yMOBax pusuky. Kputepiit MiHiMaJIbHOTO PU3UKY.
Jlimepamypa [ 1; 7-9; 16; 22; 27, 34; 54; 60; 65|

Tema 8. Banxiscoki pusuxu, noe’a3ani 3 onepauiinoro 0isnoHicmio
Oanxy, ix uMipr06anta ma cnocoou 3HUNCEHHS

XapakTepucTruka ornepaliitHol AisabHOCTI GaHKY.

CyTHicTb onepaiiiiHoro pusuky 6aHKy (TeXHIYHOTO, YMUCHHX Ta I10-
MUJIKOBUX /il hisUuHUX 0¢i6, 30BHIIIHBOTO, BHYTPIIIHBOTO).

3B’30K ollepaliiHOro pusuKky 6aHKy 3 PUHKOBUM Ta IPABOBUM PH3H-
KaMU, pUBUKOM JTIIKBITHOCTI.

Jusepcudikarisa sk 3acib miniMizalii omnepaliiiHuX pusuKiB GaHKY.
Cythictb xemkyBanns. D’iouepcu Ta OMIIIOHN SIK iIHCTPYMEHTH 3HUKEH-
Hs1 cryneHst pusuky. CTpaxyBaHHs sIK OCHOBHUIT 3aci® 3HMKEHHS PiBHS
30BHINTHIX pU3NKiB. Pu3nku nmepconasny, maiiHa, Bi/{lOBIaTbHOCTI.

Jlimepamypa [ 1; 5; 16—22; 34; 43—46; 54; 58; 60]

Tema 9. banxiscoki pusuxu, noe’a3ami 3 iH6eCMUYiliLO10
disnonicmio 6anky, ix 6UMIp106aHH MA cNOCOGU
3HUNCEHHS

CyTHicTb IHBECTULIHHIX PUSKKIB AisIbHOCTI OGaHKY.

[ToHaATTS 3MiHM BapTOCTI rpolieii y yaci. MailGyTHs BapTiCTh TPOLIEI.

[Mousarrs indmaAniitHOr0 pusuky. Brius iH(IAMITHOTO PU3NKY HA
HOPMY BiJICOTKA.

Tentepinrast BapricTh rporeit. [TousTTs quckonTy.

JuBepcudikalisa gk ciocié 3HUKEHHs CTyIeHsl iIHBeCTHLIHHOro pu-
3UKY.

Cyrb ynpasiinHg noptdeseM 1iHHUX HanepiB. O1liHKa pU3NKY IIiH-
Hux nanepis. @opMyBaHHst MOpTdEJIs IIHHUX TaTepiB.

Jlimepamypa [1-5; 7; 13; 16; 32; 46; 54; 56; 60|

Tema 10. Banxiscvki pusuku, nos’a3amni 3 Kpeoumno1o
disnbiicmio 6anky, ma ynpaeainns Humu

Esementn cucremu OaHKIBCHKOTO KPEIUTYBAHHS: TPOIEAypa Kpe-
JMIUTYBaHHS, Kjaacudikaiisi KpeauTiB, OCHOBHI TPUHITUIN Ta METOIN
GaHKIBCHKOro KpeanuTyBaHHs. KpeaurHa mosiTiika GaHKy Ta ii OCHOBHI
MTOKa3HUKU.

Komnrernist crparerii KpeIMTHOTO PU3UKY.



MeTOZII/I praB]IiHHH KpeAUTHUMU pPUSUKaAMU. Metomn IoIepesKeHHA

GaHKIBCHKOTO KPEJUTHOIO PU3UKY: POOOTA 3 MEPCOHAIOM, ONTHMIsalisa
KPEAMTHOIO TIPOIECY, CTBOPEHHS KpeAnTHNUX G1opo. MiHiMisallis Kpeaur-
HOTO PU3UKY: pallioHai3allis Ta AuBepcudikaiiss KpeuTHOTO opTdets,
CTPYKTYPYBaHHSI KPEJIUTIB, CTBOPEHHSI Pe3ePBiB, CTPaxXyBaHHS KPEIUT-
HUX PU3UKIB.

Sk W

10.
11.
12.
13.
14.
15.
16.
17.
18.
19.

20.
21.
22.
23.

24.
25.

Jimepamypa [1; 3; 17;19; 22; 29; 43; 48]

IIUTAHHA JJJIA CAMOKOHTPOJIIO

CyTHICTb €KOHOMIYHOI'O PUBUKY.

EBodottist morsisAiB Ha PU3NK 1 TEOPisT PU3UKY.

Jlis prsuKy npu MPUITHATTI PillleHb.

CyTHICTD CUTYAIIHHOTO M/IXOAY B MSTBHOCTI GaHKIB.

[ToHATTS 30BHINIHBOTO cepefoBHIa OAaHKY Ta IOr0 PUSHKIB.
Cepenosuiiie 6e3MOCEPEHBOTO Ta OMOCEPETKOBAHOTO BILUTHBIB GaHKy
i TTOB’sI3aHi 3 HUMW PU3UKH.

[TouarTs exonoMmiuHOI cuTyallii, ii BJ1aCTUBOCTI.

[TouATTST HEeBU3HAYEHOCTI. 3B’I30K HEBU3HAYEHOCTI Ta PUBHKY.
Hesusnavenicts Ta ii BUAN.

AnaJi3 YMHHNKIB HEBU3HAYEHOCTI.

[IprynHN BUHUKHEHHST eKOHOMIYHOTO PU3UKY.

[MoHsTTS 00’€KTa, Cyd'€KTa Ta [PKEpesa PU3UKY.

CraBJieHHsI 10 PU3WUKY CY0'€KTIB TPUHHSITTS PillleHb.

Pusuk sk 00’€eKTUBHO-CY6 €KTHBHA EKOHOMIYHA KATETOPis.

3arasnbHi 3acay Kiaacudikarlil eKOHOMIYHUX PUBHUKIB.

Twnu i BUM eKOHOMIYHUX PU3UKIB.

[Mouarra punaMivHoro (CIEKyJISTUBHOIO) 1 CTATUYHOTO PUSUKIB.
Bankn y cdinancoBiil cucteMi iepexijiHOI eKOHOMIKYA YKpaiHu.
OcHoBHi 3acaan Ta TPUHINATH (YHKITIOHYBAHHSI KOMEPIIHHIX GaH-
KiB.

BankiBchKMiT MEHEKMEHT Ta PU3UK-MEHE[PKMEHT.

CyTHicTb 6aHKIBCHKOTO PU3HUKY.

Knacudikaiiss 6aHKiBCbKUX PUBUKIB, 0COOIMBOCTI BAHUKHEHHS 1 JIil.
OG’exkTuBHI Ta Cy0’€KTHBHI TPUYUHKM PUSUKIB OaHKIBCHKOI islyib-
HOCTI.

BusHaueHHs1 pusuKy GaHKiBCHKOI AisIbHOCTI Ta HOTo (hyHKIIII.
Knacudikariss pusukis 6aHKiBCHKOL AisLIbHOCTI.

26.

217.

28.
29.

30.

31.
32.

33.

34.
35.

36.

37.

38.

39.
40.
41.
42.
43.
44.
45.
46.
47.
48.
49.
50.
51

52.

Knacudikariis 6aHKIBCbKUX pUBKKIB 3a chepaMu BUHUKHEHHS: KOHTP-
areHTiB, oTepaIliiiii Ta MO3UITiIHI.

Knacugikariis 6aHKIBCbKUX PU3UKIB 3a pekoMeHalisgamu basenisen-
KOTO KOMITETY.

CyTHicTb orepaniiiHoro pusuky 6aHKy i METOAU HOr0 3HUKEHHSL.
CyTHicTh pusuKy GaHKIBCHKOI JIKBIIHOCTI Ta METOM HOTO 3HUKEH-
HSl.

CyTHicTh PUHKOBOTO (BiZICOTKOBOIO, BAJIOTHOIO) PUBHKY OaHKY 1 Me-
TOJIN OTO 3HMKEHHSI.

CyTHicTb iHBECTHIIHHOTO PUBHKY GaHKY 1 METOAN OT0 3HUKEHHS.
CyTHicTh pU3HKY BTpaTH OaHKOM perryTailii i MEeTOI1 OTo 3HUKEH-
HSl.

CyTHiCTh PUBHMKY HEILJIATOCIIPOMOKHOCTI OaHKY 1 MeToiu HOro sHu-
JKEHHSI.

CyTHIiCTh KPEUTHOIO PUBHKY GaHKY 1 METOM OTO 3HUMKEHHSL.
CyTHiCTh PUBHMKY KPEAUTHOrO HopTdesis GaHKy i METOAU HOro 3HU-
JKEHHSI.

Hanpsimu aHaiisy pusuky GaHKiBCbKOI JisIZIBHOCTI: BU/IM, €Talld Ta
METOJIH.

3araJibHi TMiIX0/1 10 SIKICHOI OIIHKY CTYTIEHsT PU3UKY SIK i/leHTHdiKa-
11ii (BUSBJIEHHS ) PU3WKIB.

BaHK gK cucreMa i YMHHUKU BIUIMBY Ha PU3UKU GAHKIBCHKOI Jisl/ib-
HOCTI.

AxicHuit aHaJi3 pU3WKIB 30BHINTHBOTO CEPEIOBUIIIA.

AxicHuil aHaTi3 PU3NKIB BHYTPINTHOTO CEPEOBUIIIA.

3araJsibHi MiZIXO/IN 0 KiJIbKICHOT OI[iIHKY CTYTIE€HST PU3UKY.

CyTHICTD CTATUCTUIHOTO METOJLY OI[iIHKH CTYIIECHST PU3UKY.

CyTHIiCTb METO/Ty aHAJIOTI.

XapakTeprucThKa eKCIEPTHUX METO/IiB OIIHKN PU3HNKIB.

CyTHIiCcTb METO/Iy aHaJI3y YyTIUBOCTI (BPA3JIMBOCTI).

O1liHKa CTYIIeHsI PUBHUKY B aOCOJIOTHUX MOKa3HUKaX.

Pusuk gk BesmumHa 09iKyBaHOI HEBAYi.

Or1iaka cTyreHs pusuKy y Bi/ITHOCHUX MTOKa3HUKAX.

[ToHsATTS TOTTyCTUMOTO, KPUTHYHOTO Ta KaTacTpoiyHOTO PUBUKIB.
CyTHiCTb KOHIIEMIIii Teopil KOPUCHOCTI.

[Toustts kopucHocti. Kopuchicts 3a HeitmanoM—MopreHnrTepHoM.
[ToHSTTSI TPAaHUYHOI KOPUCHOCTI.

Heo6xinHicTh ypaBiiHHI pU3UKOM y GaHKIBChKIil Ais/IBHOCTI.



33.

S4.
33.

56.

57.

38.

39.
60.
61.
62.
63.
64.

63.
66.

67.

68.
69.

70.
71.

72.

73.

74.
75.
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3arajibHi MiAX0AW [0 TPOIECY YIPaBIiHHA PUSUKOM Y OGaHKIBChKiil
JUSLTHHOCTI.

[IpyuHIMTIY TIPUITHATTS PillleHb B yMOBaX PU3UKY.

CucreMHUI MiAXig Ipy yrpasiiHHi 6GaHKiBChbKIUM pusnkoM. Crictema
yIpaBJIiHHs GAHKIBCHKIM PU3UKOM.

MerToau yIpaB/iHHSI PUSUKOM: YHUKHEHHS; MToTepeKeHH st (3a1moobi-
TaHHS ) BUHUKHEHHS; TPUHHATTS, 3HUKEHHS CTYTIEHS PUUKY.
30BHIIIHI CIIOCOOM 3HUKEHHS PUBKMKY: POSIIO/LN, 30BHIIIHE CTPaxy-
BaHHSI.

BryTpilHi criocodu 3HIKEHHST PU3UKY: JIMITyBaHH, AuBepcudika-
IIisT, CTBOPEHHS PE3€EPBiB i 3aIaciB; OTPUMaHHS A0AAaTKOBOI iH(popMa-
1.

[MoHaTTs Momeni GaHKiBChbKOro pusuky. JIoriko-iiMoBipHiCHe Moje-
JIFOBaHHS OaHKIBCHKOIO PUBHUKY.

CyTHiCTbh TEOPETUKO-IrPOBOI MOJIEi GaHKY.

[TousaTTst KOHDITIKTHOI cUTYyaIlii Ta cTpaTeTii TpaBIIs.

Exonomiune cepemoBuiie B poJii TpaBIIs.

[onsarrs indopmartiiinoi cutyaitii. XapaktepucTuku iHpopMaIiitHux
cUTYyaIlin.

Oynkiii 6aHkiBebKkoro pusnky. KijibKkicHa OliHKA PUBUKY TIPH IPUIL-
HSATTi TOCITOAAPCHKUX PillleHb.

[IpuitaATTS pillieHb B yMOBaX PU3NKY.

Kpurepii npuitHATTS pilieHb B yMOBaxX puauky. Kpurepiii MiHiMaib-
HOTO PU3UKY.

OyHKIii 6aHKIBCHKOTO PUBHKY 1 IPUKJIAJ] KiIbKICHOT OLIHKN PUSHKY
MIPU TPUHHATT] yIPABATHCBKUX PillleHb.

XapakTepucTrka orepaliitHol AisibHOCTI GaHKY.

CyTHicTh onepaimiiiHOro pusuky OaHKy Ta 0T0 3B’M30K 3 IHIIUMU
KJIOUOBUME PUBHKAMU OaHKY — PUHKOBUM, JIIKBIHOCTI, IIPABOBYM.
JuBepcudikaliis gk 3aci6 MiHiMizanii onepariiiHux pusukiB OaHKY.
CythicTb xepkyBanus. D’louepcy Ta OMIIOHN SIK IHCTPYMEHTH 3HU-
JKEHHS CTYTICHS] PUBUKY.

CrpaxyBaHHs SIK OCHOBHUII 3aci0 3HUKEHHS PIBHS 30BHINIHIX PU3U-
KiB.

VipasJiHHs PU3UKIB IepcoHasly, MaiiHa, BiANOBizajibHOCTI B OaH-
KiBCBKIN Is1JIbHOCTI.

CyTHicTb IHBECTULIHHIX PUBKKIB AislIbHOCTI OaHKY.

[MToHsaTTS 3MiHKM BapToCTi Tpomiell y yaci. MaiiGyTHsT BapTicTh Ipo-
TIeit.

76.

71.
78.

79.

80.

81.
82.

83.
84.
85.
86.
87.
88.
89.

90.

[MonsaTTs iHdsAmiiinoro pusnky. BrsimB iHdAAIITHOTO PU3UKY Ha
HOPMY BIJICOTKA.

Tentepinrast BapTicTh rpoteil. [ToHATTST AUCKOHTY.

Kom6iHoBaHi 6aHKIBCbKO-CTPAXOBi IPOAYKTH 3 IHBECTUIIIHHOIO CKJIa-
JIOBOIO Ta iX PUBHK.

Jluepcudikallist Sk crocid 3HUKEHHsI CTYIIeHs IHBeCTUIIIHOTO pH-
3UKY OaHKY.

CyTb ypas/iHHs noprdesieM HiHHUX HanepiB 6aHKy. OIiHKa pUSUKY
IIHHUX TaTepiB.

Cucrema 6aHKIBCbKOIO KPeAUTYBaHHS, 1i eJIeMEHTH i PU3UKH.
KpemuryBanug: knacudikaiist KpeinTiB, OCHOBHI TPUHITUITH Ta METO-
11 GAHKIBCHKOTO KPeIUTYBaHHSI.

KpenuTHa nosiTrika 6aHKy Ta il OCHOBHI IIOKa3HUKH.

KoHnrerniist crparerii KpeJIMTHOTO PU3UKY.

CyTHICTb METO/IIB YIIPABIiHHS KPEUTHUMU PUBTKAMH.

Mertoau nonepemKkeHHs 6aHKIBCbKOIO KPEIUTHOIO PU3KUKY: pPoboTa 3
MIEPCOHAIIOM, OTITHMi3allisi KPEIUTHOTO MPOIIECY, CTBOPEHHS KPEIHUT-
HUX GIOPO.

Minimizalliss KpeINTHOTO PU3NKY MIJISTXOM PallioHasi3allil Ta 1uBep-
cudikariii KpeIUTHOTO MOPTdETIO.

OnruMizaiisi KpeIuTHOrO PU3UKY IIJISXOM CTPYKTYPYBaHHSI Kpe-
JTUTIB.

Minimizalliss KpeINTHOTO PU3UKY MIJISTXOM CTBOPEHHS pe3epBiB. Bu-
MOTH HaIliOHAJIbHOTO 3aKOHOJIABCTBA JI0 PE3ePBYBAHHSI.
CrpaxyBaHHSI KPEJIMTHUX PU3WKIB IK TIEPCIIEKTUBHUI HANPSIM MiHi-
Misallii KpeAUTHOrO PUBUKY OaHKY.
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