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KoMMepueckoe npeajio:KeHne
0 00yUeHHI0
IJIS1 KOMITAHUH «»

IIo Teme:

«YIIPABJIEHUE KPEANTHbBIMUA 1
NMHBECTUIIMOHHbBIMU PUCKAMMU B
KOMMEPYECKOM BAHKE»

Ot International Business Academy

2024

International Business Academy 6siarogaput Bac 3a BHUMaHHe K HamIeil KOMIaHUI
U npe/JiaraeT 03HAKOMHUTHCS ¢ KOMMepueCKIM Npe/JI0KeHneM [0 OPpraHn3aninu
U IPOBe/IeHHI0 ceMUHapa

Hamm KOHKYPE€HTHbLIC IIPpeuMyliecraa:

e UnauBuayajbHas pa3padoTKa mporpamMm mo/i 3aKas

e Mini acceccMeHT + oTYeT (IO JOTOBOPEHHOCTH C KJIHMEHTOM)

¢ BoJbIoii BLIOOP TPEeHEPOB

¢ IlepcoHanbHbIN MeHeIKepP, KyPHUPYIOUIUI P OeKT

e ITocTTpeHnHroBas noj/jiep:kKKka 6 mecsien

¢ [IporpamMmpbl JIOSLIbHOCTH JIJIS1 IIOCTOSIHHBIX KJIHEHTOB

¢ Boicokas penyranusi komnannu IBA u pekomenganyuu oT Be ylux KOMIaHU
Ka3zaxcrana

e OOyuyeHne B paMKax Me:K/YHAPOHBIX CTAHJAPTOB

E-mail: info@iba.kz
Caiit: http://www.iba.kz/ Tea.: +7 (727) 328-02-02/03; Mo6. Tex.: +7 702 777 4411
Anpec: PK, r. Aimarel yi. 7Kapokosa 318 ocuc 23 (yr. npocnekra Ajib-®Papaou)
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YCJIOBUS COTPYIHUYECTBA:

TOO «International Business Academy» npuriamniaer Bac npuHsATh yyactie B 00y4eHHH IO TeMe:
"YrpasiieHre KpeJUTHBIMUA 1 MHBECTULIMOHHBIMUA PUCKAMH B KOMMEpPYECKOM OaHKe".

Croumoctn 00yuenusi: 215700 renre 6e3 HIC (Mcnonaurens He saBisercs miareasimukom HIC).
Llena Ha 2025 rox ¢ yuetom unaekcarmu 10% cocrasut 237270 tenre 6e3 HIC (Mcnonnurenb
He saBisercs mareabmukoM HJIC).

MecTo npoBeaenusi: ouHo teppuropus Ilocrasimyka/ onnaits margpopma ZOOM
JlaThl NpoBeIeHNSI:

AJIMaTHhI:

20-21 urons 2024
19-20 cents6ps 2024
5-6 nekadps 2024
11-12 mapra 2025
22-23 oktsa6ps 2025

Ontaiiy:

18-19 mrona 2024
24-25 oktsa6ps 2024
29-30 mas 2025
25-26 nekadps 2025

IIpoao/KuTELHOCTD: 16 akaleMHUYeCKUX 4acoB

Bpems: ¢ 10:00 o 17:30.

KoanuecTBO y4yacTHHNKOB: | yenoBek

B croumocTh 00ydyeHHsA BXOUT: 00yUYeHHE, KOMIUIEKT IKCKJIIO3UBHBIX 00YYaIOIIMX MaTepHasoB,
OJIOKHOT, pyuka, ceprrdukar International Business Academy, mocTTpeHUHrOBast NoAepKKa (6 Mecsies),

o0en 1 2 Kope-Opeiika B KaxIblil AeHb 3aHATUH (IIPU YCJIOBUH, YTO OOyUYEHUE OUHOE).

[TpocuM 3aKJTIOUUTH JOTOBOP 3apaHee Kak MUHUMYM 32 1-2 MecsIa 10 Hayana o0ydeHust U 3a0pOHUPOBATh
IaThl C TPEHEPOM.

Ncnomnurens: baryxtnna H.E

E-mail: info@iba.kz
Caiit: http://www.iba.kz/ Tex.: +7 (727) 328-02-02/03; Mo06. Tes.: +7 702 777 4411
Anpec: PK, r. Anmars! ya. ZKapokosa 318 ocuc 23 (yr. npocnekra Aiab-Papadn)
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Nudopmanus 0 kKoMnaHum.
International Business Academy- 3t0:
1. Pexomennanuu. Boicokas penyranus komnanuu [BA u pekoMeHAaluu OT BeLyINX KOMITAHUI
Kazaxcrana. Kommnanus 6osee 10 JieT Ha pbIHKE 3a 3TO BpeMs 3apeKOMeHI0oBajia ceds, Kak

HAaJEKHOI'O NMMOCTaBIINKaA YCIIYT.

2. IlepcoHanbHBIA MEHEKEP, KyPUPYIOIIMIA MTPOeKT. Kaxaplil MpOEKT KypUpyeT OTAEIbHbIN
MEHeKep, KOTOPbIN 3aKperuieH 3a Baieit komnanuei

3. Jlyumme sxcneptsl. [IpodeccnoHaibHbIN COCTaB MPUBJIEKAEMBIX K MpoIieccy 00ydYeHust
npernoaBatesei, yCreHbIX 9KCIePTOB, KOHCYJIbTAHTOB, TON-MEHEIKEPOB KPYIHBIX KOPIOpaIKi.

4. AKTyaIIbHOCTb U noJib3a. Hamm nporpaMmsal OTpaxKar0T CaMbI€ COBPEMEHHBIE METOUKHU C YIYETOM
HN3MCHCHUA PbIHKA Y 3aKOHOJATCJIbCTBA.

5. ®opmat o0yueHus. Mbl IpesiaraeM HalllMM KJIMeHTaM HEeCKOJIbKO (hopMaToB 00y4eHHMs:
— Ounbiii 1 OHyaiH GOpMaT OTKPBITHIX, KOPIIOPATUBHBIX U UHAUBHYAIbHBIX CEMUHAPOB.

6. [TocT-TpeHUHTOBBIC aHAIM3 U TIOAIJIEPKKA B TeYeHUH 6 MecsiiieB. MOHUTOPUHT pe3yJIbTaToB
TPEHWHIOB B paboueM Ipoliecce, peKOMEH/IAIK OT TPEHepa.

7. nnuBuayanbHbI 1oaxo/. Bee, HauMHas OT cofepkaHusi, MECTa U BpEMEHU MPOBEICHUS
TPEHUHTOB MOXET ObITh HACTPOSHO B COOTBETCTBUM BaiiM notTpeOHOCTAMHU.

8. [IpyHIIMNMATILHO BHICOKUI YPOBEHb cepBHca. Mbl CO3/1aM BCE YCJIOBHS JIJI1 MAaKCUMAIbHOTO
BOBJICUEHHS B 00yUYeHHe: OT YAOOHBIX Kpecesl M COBPEMEHHOTO MPe3eHTAllMOHHOTO 000pyA0BaHUS,

10 YAOOHOM JOKAIHU.

9. MexayHapoaHble cTaHAapThl 00ydeHus. OOydyeHne B paMKax MeKIyHapOAHBIX CTaHIapTOB,
C ajianTanui Moj peayini Ka3aXxCTaHCKOro OM3Heca.

OIIMCAHUME ITPOI'PAMMBI:
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1 neun

I'no6anbHas nepcnekTuBa pucka. HoBble moaxoabl K TEOPUH H NPaKTHKE PHCK-
MEeHe/)KMEHTAa

¢ [1oGanbHAsE BOJATUIILHOCTh HA MUPOBBIX JEHEKHBIX PHIHKAX

® BamoTHble BOIHBI KaK (PaKTOP PUCKA CUCTEMBI

* HeycToilunBOCTD 11eH Ha chipbe. Kakue cTpaHbl SBISIOTCS HanOosiee ysI3BUMBIMU?
MakposkoHOMHUYECKast HecOATaHCUPOBAHHOCTb: CTAOMIbHOCTh HALIMOHAJILHOM BaJIIOTHI, AMCOAIaHC
TOProBJY, (PMHAHCOBBIN KPU3KC U Kpax 1IEH Ha aKTUBBI.

* Hogas peasbHOCTB: BBICOKasi Oe3paboTuiia, Hu3Kuii poct BBII, BbIcOKHe 101rH, HU3Kast AMHAMHKA
MHUPOBOI'O CIpOCa.
BimsiHre MakpO3KOHOMUKH Y T€ONOJIMTHKY Ha CTPATErni0 KOMMEPYECKOro OaHKa

¢ Kputepnu ycrienHoCTH yrpaBjieHus OaHKOM B U3MEHSIOIIENCS cpe/ie: MOKHO JIM UCTIONb30BaTh
KJIacCYecKue KO3(ppUIMEHTHI WU MTOKa3aTeIM CTOMMOCTH OaHKa?

Hp AKTHUKYM: BamotHbie HWHTEPBECHUWU JIA ocJia0JIeHus U HJIL YKPEILJICHU A HaLII/IOHaJIbHOﬁ BaJItoThl. PoJib
u ®YHKHHH BaJIIOTHBIX I/IHTepBeHHI/Iﬁ IMpU BOJIATUJIBHOCTH JC€HEKHOI'O0 pbIHKA

Opranu3zanus ynpasJjieHus1 puckamu B 0anke. OCHOBHbIE TeH/I€HIINH B OIl€eHKe
PHUCKOB

* Hackosbko npuMeHuMa i aHaJIu3a U MPOrHO3UPOBAHUS PUCKOB HAKOIJIEHHAs CTATUCTUKA
(punancoBoro priHKa? COOBITHS HA PHIHKE MOBTOPSIIOTCS WM HET

¢ [IpaBoBO€ peryvMpoBaHHe yIpaBJIeHUs] PUCKaMH B OaHKax

¢ [lcuxonorus pucka U NPUHATUS PELLIEHUS

¢ [IpakTHKa MHTErpalyy pUCK-MEHEKMEHTa B JesITeIbHOCTh KOMMEPYECKOro OaHKa

* BiusHue pucka Ha pacripefesieHue KanuTajla U CTOMMOCTH OU3Heca Mesk/1ly COOCTBEHHUKAMU
Y aKLIMOHEpaMu

¢ DakTOpHI BIMSAHUA Ha (popMHUpOBaHHE OAHKOBCKMX PHUCKOB

¢ ObecrieueHne JOJIbHOCT KOHTPAreHTOB I LIeJiel yIpaBiIeHnsl pUCKaMu B OaHKe

¢ [IpuHnuMIbl yripaBieHUs KPEAUTHBIMUA U UHBECTULIMOHHBIMU PUCKAMU

* Biuanue nemorpadun 1 U3MEHEHUE CTaHJAPTOB HA KPEIUTHBIE U MHBECTULIIOHHBIE IPOAYKThI

¢ OpraHu3alMOHHBIE IPUHIIMIIBI CUCTEMBI YIIPABJIECHUS U KOHTPOJIS KPEAUTHOTO U MHBECTULIMOHHOIO
pucka

* MC®O p1s1 6aHKOB U OU3HECA

® AJANTUBHBIE MTOIXO/IbI

¢ dyHaHCOBas AMATHOCTUKA U I0PUIMYECKAs IKCIIEPTU3A

® VIHBECTUIIMOHHBIE CTPATEIUU

¢ Profit Based Pricing kak cuctema onTUMU3AIIUM PUCKA U IOXOJHOCTH B IIEHOOOPAa30BaHUU

¢ [loKnck MHBECTULIMOHHBIX PECYPCOB B YCJIOBUSX KpU3HUCA

¢ Co3zpgaHue npuBJIeKaTeIbHBIX YCIOBUM 1711 MEXAYHAPOJHBIX NTHBECTOPOB

¢ OlieHKa UHBECTULIMOHHBIX PEIEHHH /17151 KOPIOPAaTUBHBIX KJIMEHTOB

¢ dopMupoBaHUE MOJIEIN YIIpaBIeHUA (PUHAHCOBBIMU PUCKAMU

E-mail: info@iba.kz
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IIpakTukKym:

® BeiOop MeTo/1a KOPHOPATUBHOTO (PUHAHCUPOBAHUS
* MojenmpoBaHue pUCK-MEHEIKMEHTA IIPU PECTPYKTYPU3ALIUM AOJTa

2 eHb

CoBpeMeHHBIE MO/1€JIM H TIOIX0/bl B 0aHKOBCKOM M KOPIOPATHBHOM YIPaBJIeHAN
puckamu. bankoBckHe cTpaTerni MUHIMH3alHN PUCKOB

¢ TlocTpoenue Mmoaean (pMHAHCOBOTO O3/10POBJIEHUS

¢ OrnieHKa BepOsSITHOCTH JiepoIiTa, OTeph U CTAaBKUA BOCCTAHOBJICHUS JI0Jra OaHKa

® PecTpyKTypu3aliysi COMHUTEIbHBIX aKTUBOB
CoTpyqHMUYECTBO Ka3HAYeCTBA U PUCK-MEHEIKMEHTA B YIIPABJIEHUH JIMKBUAHOCTBIO

¢ OmnpepeneHust U METOAB pacueTa, aIalTUPOBAHHBIE MO]T YCIOBUSI OAHKOBCKOW CUCTEMBI
Pa3BUBAIOLIEICS 9KOHOMUKH U BBICOKOW POJIBIO CBIPHEBOTO CEKTOPA

Hp AKTHUKYM: COBpCMeHHaH MaTpula OIpeacjeHuA pUCKOB

Mo e OeHKH KpeJUTOCI0COOHOCTH 3aeMIIUKA

¢ CucreMa nokasartesieil KaueCTBeHHOU OIIEHKH KPeAUTOCTIOCOOHOCTH 3aeMIIMKa
® PeliTMHTrOBas1 OIIEHKA KPEAUTOCIIOCOOHOCTH M CIIOCOO €€ TOCTPOSHUS
¢ JlepeyeHb OCHOBHBIX ITOKa3aTesel U KO3(p(UIMEHTOB, yUaCTBYIOLIMX B pacuyeTe peMTUHIa

IIpakTHKyM™M: Y CTPOIICTBO CKOPUHIOBOM MOJIENH [IJIs1 MHAUBULYAJIbHOTO 3a€MILIMKA
METOIH)I OLCHKH KPE€ANUTHOI'0 PUCKA

e KpeauTHbIl pUCK. Y MEHbIIIEHNE PUCKA KOHTpareHra

¢ Kputepuu kiaccupuKalum KPEAUTHBIX MPOIYKTOB M0 IIKaJdaM peUTHUHra

* Buyrpennue IRB-cucremsl

¢ CrpaxoBaHUE KaK MHCTPYMEHT CHUKEHUSI KPEIUTHBIX PUCKOB

¢ Kiaccudukanus KpequTHBIX TpeOOBaHWIA M alanTalus K crieruguke crpaHbl. [IpodiemMbt
BHelpeHus B cootBeTcTBuM ¢ basesns I, baszens 111

Hp AKTHKYM: I/ICKyCCTBO TIIOHUMAaHU A (pI/IHaHCOBbIX roKaszarejen
VapasiieHue onepannoHHbIM puckoM. O1eHKa pUCcKa KpeJJUTHOT0 NOpTgeist

hd ynpaBHeHI/Ie OIMNEPALMOHHLIM PUCKOM KaK 4aCThb CUCTEMbI BHYTPEHHETO KOHTPOJIA
¢ CucremMa ynpaBJieHHsI ONIEPAIIMOHHBIM PUCKOM
¢ [IpakTHyeckue peKOMEHIAIUH M0 UACHTU(UKAIIUN U OLIEHKE
[TpakTHKa MOCTPOSHHUSI CUCTEM MTPOTUBOJICHCTBHS MOIIICHHUYECTBY B OaHKAX
¢ [loctpoenue monenu noprgenapHoro pucka: CreditMetrics, CreditRisk+, CSFB
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¢ OrpacinieBas AuBepcU(pUKALUA U ONTUMU3ALMA OPTQEs

® VIHCTpYMEHTHI U CIIOCOOBI OTPaHUYEHUS] U KOHTPOJISI KPEAUTHOTO PUCKA OCHOBHBIE METO/IbI
AKTUBHOTO YIIPABJIEHUS KPeJUTHBIM MOPTQenemM

¢ Crpecc-TecTUpOBaHUE

* MeTtopooruyeckas 1 TEXHOJOTYecKast MojiepkKa rnpoueyphl

IIpakTkym: CTpecc-TeCTUPOBAaHUE KPEAUTHOIO PUCKA B ITPOEKTHOM (PMHAHCUPOBaHUN
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