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Kpamidikamiitna poboTta mpucBsUYeHa po3poOIll 3axXxoJiB IOJ0 MOKpaIIeHHS
NpOLECiB  YNpaBIiHHS PU3MKOBUMHU pecypcaMu OaHKIBCBKOI ycTaHOBH. Mera
JNOCIIDKEHHSI TOJIAra€ B aHaji3l NUIAXIB MIJBUILIEHHS €(QEKTUBHOCTI YIPABIIHHS
0aHKIBCBKUMH PU3MKAMU B KOMEPIIMHUX OaHKax 1 MoOy/I0BI €KOHOMETPUYHOI MOJENI
MIPOTHO3YBAaHHA ONTUMAJbHOI PU3MKOBOI CTparterii OaHKy, HaJaHHIO MPOIMO3MIIMN 1
pEeKOMEHIallli o0 1i MmokpamieHHs . B poOOTI BUKIaIEHO CydyacHHM CTaH MpoOJieMH,
OOTpYHTOBAaHA aKTYyaJbHICTh TEMHU 1 KOHKPETH30BAaHO 3aBJAaHHS TUIUIOMHOI pobotu. Ha
MIJCTaBl OISy JITEPATypHHUX JKEpES BU3HAYEHO OCHOBHI TEOPETHYHI Ta METOAWYHI
MIJIXOAW JO OITHUMI3aIll CcTpaTerid yIpaBliHHSA pPHU3HKOM Ta HajJaHa iX 3arajbHa
XxapakTepucTuka. JloCmiPKeHO METOA, CHPsIMOBaHI Ha IMIJBUILIEHHS HPHUOYTKOBOCTI
0aHKIBCHKOI yCTaHOBH, 1 3alpONOHOBaHAa PO3POOKA MPOMO3UIIN MO BIPOBAIKEHHIO
YIOCKOHAJIEHOT CHUCTEMHU YINPaBIIHHS IIHOBUMH, HEIIHOBHUMH, OIEpaIliiHUMU Ta
(YHKL10HAJTbHUMHU PU3UKaMU B JISJIBHOCTI OAHKY 3 BUKOPUCTAHHSM ICHYIOUMX CYyYaCHUX
METOJIB iX JiarHOCTUKH. Ha mijmcraBi pe3ynbTaTiB OIIHKKM BH3HAYCHO OCHOBHI 3aXOJd
II0JI0 3MEHILEHHS PU3MKOBOCTI MPH YINpPaBIiHHI pecypcamMu OaHKIBCHKOI YCTaHOBH 1
pO3paxoBaHO EKOHOMIUYHMM e(eKT BiJ BOPOBAIKEHHS 3aXOIB 00 €(HEKTUBHOTO
dbopMyBaHHS PHU3WMKOBOI TMOBEIIHKM OaHKy Ta poO3paxoBaHi NPOTHO3HI (HIHAHCOBI

MOKa3HUKHU y MOPIBHSIHHI 3 (DaKTUYHUMH.
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Qualification work is devoted to the development of measures to improve the risk
management processes of a banking institution. The purpose of the study is to analyze
ways to improve the efficiency of bank risk management in commercial banks and build
an econometric model for predicting the optimal risk strategy of the bank, along with
providing suggestions and recommendations for improving it. In the paper we have
determined the current state of the problem, substantiated relevance of the topic, and
specified objectives of the thesis. Based on a review of literature, the main theoretical and
methodological approaches to optimizing risk management strategies were identified and
their general characteristics were provided. The methods that are aimed at increasing the
profitability of a banking institution were investigated. A proposal has been put forward
to begin the process of developing recommendations for introducing an improved system
for managing both price and non-price, operational and functional risks in the bank's
activities using existing modern methods for their diagnosis. Based on the results of the
assessment, the main measures to reduce risk in managing the resources of a banking
institution are identified as well as economic effect of implementation of the measures for
effective formation of risky behavior of the bank. The forecast financial indicators are

also calculated in comparison with the actual ones.
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