Azaa Coaiman, Myxrap Agam

Briams pusuk-mMeHeA>kMeHTY Ha e(peKTHMBHICTD AisIAbHOCTI: iHTerpaiabHa MOAeab AAs1 0aHKiBCbKMX
yCTaHOB

MeToro CTaTTi € AOCIHIHKEHHS TOTO, SIK 3alIpOBaJDKEHHS MOZIEIl pU3UK MEHEIDKMEHTY BIUIMBAE HA PEe3yJIbTaTH JiSUIbHOCTI OAHKIBCHKHX
YCTaHOB LIIIXOM ampoOarlii iHTerpanbHOi MOJEN pO3paxyHKy IHIEKCY PH3HMK-MEHEIDKMEHTY, II0 BHKOPHCTAHA Y JOCIHIDKEHHI
Myxtapa ta Comnimana (2016). Byio BiniOpaHo gecsiTh JIICTHHIOBHX KOMEPLIMHUX OaHKIB HA OCHOBI 3a3HA4YEHOTO 1H/EKCY SIK TOJIOBHOT
HE3aJIeXKHOI 3MIHHOI, Ta OKPEMUX 3aJIe)KHUX 3MIiHHHX, a CaMe: PEHTA0eIFHOCTI BIACHOTO KaITiTaly, JOXITHOCTI aKIliif Ta BapTocTi (ipM.
[Ipu oMy pe3ynbTaTH IOCTIDKEHHS CBiM4aTh NPO TO3WTHBHUM e(EKT BiJ 3ampoBaKEHHS MOJENI YIIPaBIiHHA pPU3WKAMH Ha
e(eKTHBHICTh AISUTFHOCTI OaHKIBCHKHMX ycTaHOB y Hirepii. Pesymbraty Ta BHCHOBKH JAHOTO JOCTIIPKEHHS € MPOJOBKEHHSIM IHIINX
HAayKOBHX Mpalb IIOAO PO3MIAHYTOI NMPOOJIEMATHKH B PI3HUX Taly3sdX Ta IIOCIYKWIM OCHOBOIO UL JOCHIDKEHHS OaHKIBCHKOTO
CEKTOpY.

Kio4oBi ciioBa: ynpaBiiHHS pU3MKaMu HiANPUEMCTB, OaHKiBChbkuil cekrop Hirepii, pe3ynbraTH IisUIbHOCTI OaHKIBCHKHX
YCTaHOB.
Kaacudgikania JEL: G21, G31, G32.
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Bausiame puck-meHeakxmMeHTa Ha 9(p(PeKTUBHOCTD AeATeAbHOCTI: MHTerpaabHas MOJAeAb AAsl
0aHKOBCKMX y4IpeXAeHN

[enpro cTarthy SABISIETCS MCCIENOBAHKE TOTO, KAK BHEIPCHHE MOJEIM PUCK MEHE/DKMEHTA BIUSET HA PE3YJIbTaThl JEATENBHOCTH
0aHKOBCKHMX YUPEKICHHI ITyTeM ampoOalliy MHTErpajibHOM MOJENM pacyeTa MHICKCA PHCK-MEHEIKMEHTa, YTO HCIOJb30BaHA B
nccienosanni MyxTapa u Conmmumana (2016). beuto oToOpaHo ecsTh JUCTUHTOBBIX KOMMEPUECKHX OaHKOB Ha OCHOBE YKA3aHHOTO
MHJIEKCA KaK IJIABHOW HE3aBHCHMOI MIEPEeMEHHOM, M OT/ENbHBIX 3aBUCUMBIX MIEPEMEHHBIX, & UMEHHO: PEHTa0eIbHOCTH COOCTBEHHOTO
Kamuraljia, 10XOJHOCTHU aKLlI/lﬁ M CTOMMOCTH KOMIIQHWM. le/l OTOM PE3YJIbTaTbl UCCICAOBAaHUA CBUIACTECIILCTBYIOT O IOJIOKUTCIBHOM
3¢ dexre OT BHEAPSHUS MOJETU YIPABICHUS PHCKaMH Ha 3(P(EKTHBHOCTh NEATEIBHOCTH OAHKOBCKHMX yupexneHuii B Hurepum.
Pe3ynbTathl ¥ BBIBOJIBI TAHHOTO UCCIICIOBAHMUS SIBISICTCS MPOIOJDKEHHEM IPYTHX HAYYHBIX pabOT MO pacCMaTpUBAEMOi IPOOIeMaTHKE
B Pa3JIMYHBIX OTPACIISIX U MOCITYKIJIA OCHOBOH JUTSl UCCIIEIOBAHUST OAHKOBCKOTO CEKTOpA.

KiaroueBbie ciI0Ba: ynpaBlicHHE PUCKAMU MPEINPUATHIA, OaHKOBCKUI cekTop Hurepuwm, pe3ynbTaThl NesTEIbHOCTH OAaHKOBCKUX
YUpEKICHUN.
Kaacenpurkanus JEL: G21, G31, G32.
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