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Ne 20231/IBA ot 10.06.2026

KoMMepueckoe npeajio:KeHne
0 00yUeHHI0
IJIS1 KOMITAHUH «»

IIo Teme:

«YIIPABJIEHUE KPEANTHbBIMUA 1
NMHBECTUIIMOHHbBIMU PUCKAMMU B
KOMMEPYECKOM BAHKE»

Ot UII International Business Academy

2026

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:

NuauBuayaiabHasi pa3padoTka nporpamMm mo/jx 3aKas

Mini acceccMeHT + OTUYeT (110 TOrOBOPEHHOCTH € KJINEHTOM)

Boabmoii BLIOOP TpeHEpPOB

IlepcoHanbHbIl MeHe:KeP, KYPUPYIOIIHNI POEKT

IlocTTpeHuHroBas nojaaeprkka 6 mecsinen

IIporpaMmbl JOSJILHOCTH JJIsI IO CTOSTHHBIX KJIMEHTOB

Boicokas penyrauusi komnannu IBA u pekoMeHgannu oT BeyIMX KOMIIAHUI
Ka3zaxcrana

e OOyuyeHne B paMKax Me:K/YHAPOHBIX CTAHJAPTOB

E-mail: info@iba.kz
Caiit: http://www.iba.kz/ Tened on u WhatsApp: +7 702 777 4411
Anpec: PK, r. Anmars! yi. Illamkuna a. 24 BII K Plaza (yr. npocnekra Aap-®apaéu) oduc 1
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VCJIOBUA COTPYITHNYECTBA:

UIT International Business Academy npurnamaer Bac npuHsTh yuactue B 00yIeHUH 10 TeMe:
"YrpasiieHre KpeJUTHBIMUA 1 MHBECTULIMOHHBIMUA PUCKAMH B KOMMEpPYECKOM OaHKe".

Croumocts 06yuennsi: 296500 tenre 6e3 HIC. Ilena Ha 2027 roa ¢ yuerom unaekcanuu 10% cocraBur
326150 tenre 6e3 HJIC.

*Kommnanust UIT International Business Academy ¢ 2026 roga padoraet Ha 0OIIEyCTAaHOBIEHHOM PEKMME
Hajoroo01o0xenus ¢ HIC.

*HIAC 16% Oyznet no06aBJeH B CYET Ha OILIaTy.

MecTo npoBeaenusi: ouHo teppuropus Ilocrasmyka/ onnaits miargpopma ZOOM

JlaThl NpoBeIeHNSI:

Anmatsr:

20-21 anpens 2026

11-12 mas 2026

26-27 wions 2027

29-30 cents0ps 2027

4-5 okTsa0pst 2027

Omnunaiin:

11-12 wrons 2026

18-19 aBrycra 2027

28-29 okta6ps 2027

* maThl TpeOYIOT JIOTIOJTHUTEILHOTO COTJIACOBAHUS

IIpoa0J/EKUTEJNBHOCTD: 16 akaJjeMUIeCcKUX 4acoB

Bpems: ¢ 10:00 no 17:30.

KoanuyecTBO y4acTHHKOB: | YeioBeK

B croumocTh 00y4eHHsA BXOQHUT: 00yUYeHHE, KOMIUIEKT SKCKIIIO3UBHBIX 00YYaAIONIMX MaTepHasIoB,
OJIOKHOT, pyuka, ceptudukar International Business Academy, mocTTpeHHHroBasi MojAepkKa (6 Mecsiies),

2 kope-Opeiika B KaxXIplid IeHb 3aHATHH (TIPH YCIIOBUH, YTO OOY4YEHHE OUHOE).

[TpocyM 3aKJTIOUUTH JOTOBOP 3apaHee Kak MUHUMYM 32 1-2 Mecsa 10 Hayaiaa o0ydeHus: M 3a0pOHUPOBATh
JaThl C TPEHEPOM.

Ncnomnurens: baryxtuna H.E

E-mail: info@iba.kz
Caiit: http://www.iba.kz/ Tened on u WhatsApp: +7 702 777 4411
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Nudopmanusa o koMmnanum.

International Business Academy- 3t0:

1. Pexomenpaiu. Beicokas penyrauus komnanuu IBA v pekomeHaanuuy ot BeJynmx KOMIAHUN
Kazaxcrana. Kommnanus 6osee 10 JieT Ha pbIHKE 3a 3TO BpeMs 3apeKOMeHI0Baja ceOs, Kak
HA/IEKHOTO MOCTABILMKA YCIIYT.

2. IlepcoHanbHbI MEHEKEP, KYPUPYIOIUI MPOeKT. Kax bl IPOEKT KypUPYET OTAEIbHBII
MEHeKep, KOTOPhIN 3aKperieH 3a Baiein kommanuein

3. Jlyume skcriepthl. [IpodheccroHaIbHBIA COCTAB MPUBJIEKAEMBIX K TIPOIeCCY OOyJYeHH s
npenojaBaTeliel, YCHelHbIX SKCIEPTOB, KOHCYJIbTAaHTOB, TOM-MEHE)KEPOB KPYITHBIX KOPIIOPALIU.

4. AKTyaJIbHOCTb U nojb3a. Hamm nporpaMmsal OTpakaroT CaMbI€ COBPEMEHHBIC METOJUKHU C YUYETOM
HN3MCHCHHUA PbIHKA Y 3aKOHOJATCJILCTBA.

5. ®opmat o0ydeHus. Mbl IpeasiaraeM HalllMM KJIMEHTaM HECKOJIbKO (hOpMaToOB O0yUeHHS:
— Ounbiii 1 OHyaiH popMaT OTKPBITHIX, KOPIIOPATUBHBIX M UHAUBHUYAIbHBIX CEMUHAPOB.

6. [TocT-TpeHUHTOBbIe aHAIU3 U TIOAJePKKA B TeUeHUH 6 MecsiiieB. MOHUTOPUHT pe3yJIbTaToB
TPEHWHTOB B padoueM Iporiecce, peKOMEH/IAINH OT TPEHepa.

7. nnuBuayanbHbIA oaxo/. Bee, HaunHas OT cogepkaHusi, MECTa U BpEMEHU MIPOBEACHMS
TPEHUHTOB MOKET ObITh HACTPOGHO B COOTBETCTBUM Barm norpeOHOCTAMHU.

8. [IpuHIMNMATBHO BBICOKUI ypOBEHb cepBUCa. MBI CO3/1aIi BCE YCIIOBUS JIISI MAKCUMAJIbHOTO
BOBJICUCHHS B O0yUeHHE: OT YIOOHBIX Kpeces U COBPEMEHHOI'O MTPe3eHTAIIMOHHOTO 000PY/I0BaHMS,
10 YAOOHO! JOKAIIWU.

9. MexayHapoHble cTaHAapThl 00ydyeHus. OO0ydyeHue B paMKax MekIyHAPOAHBIX CTAaHIAPTOB,
C aJanTanui MoJ| peajfy Ka3axCTaHCKOro OU3Heca.
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OIIMCAHME ITPOI'PAMMDI:

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

['nob6anbHast BOJATHIIBHOCTh HA MUPOBBIX JIEHEKHBIX PIHKAX

BaymoTHble BOWHBI Kak (haKTOp pUCKa CUCTEMBI

HeycroiunBocTs 11eH Ha chipbe. Kakue cTpaHsl SBISAI0TCS Hanbosee ysI3BUMbIMU ?
MakposkoHOMUYECKast HecOaTaHCUPOBAHHOCTb: CTAOMIIbHOCTh HALIMOHAJILHOM BaJIIOTHI, AMCOAIaHC
TOProBJY, (PMHAHCOBBIN KPU3KC U Kpax 1IeH Ha aKTUBBI.

Hogas peanbHOCTB: BbIcOKasi Oe3padotuna, Hu3Kuii poct BBII, Bbicokue 101rH, HU3Kast AMHAMHKA
MHUPOBOI'O CIpOCa.

BimsiHre MakpO3KOHOMUKH Y T€ONOJIMTHKY Ha CTPATErni0 KOMMEPYECKOro OaHKa

Kputepuu ycriemHocTy ynpasieHus: 0aHKOM B M3MEHSIIOIIECS Cpefie: MOKHO JIM UCIOJIb30BaTh
KJIacCYecKue KO3(ppUIMEHTHI WU MTOKa3aTeIM CTOMMOCTH OaHKa?

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

Opranu3zanus ynpasJjieHusi puckamu B 0anke. OCHOBHbIE TeH/IEHIINH B OIleHKe
PHUCKOB

Hacko:bko npyMeHuMa 15 aHalinu3a ¥ IPOrHO3UPOBaHKS PUCKOB HAKOIUIEHHAs! CTATUCTHKA
(punancoBoro priHKa? COOBITHUS HA PHIHKE MOBTOPSIIOTCS WK HET

[TpaBoBOe perynmpoBaHue yIpaBJieH!s pUCKaMH B OaHKax

[Icuxonorus pucka v NpUHATHUSA PELICHUs

[IpakTHKa MHTErpalluy PUCK-MEHEIKMEHTA B AEATEIbHOCTh KOMMEPUECKOTro OaHKa
BiusiHue pricka Ha pacnpejieneHle Karuraia 1 CTOMMOCTH OM3Heca MexX 1y COOCTBEHHUKaMU
Y aKLIMOHEpaMu

dakTopsl BAMAHUS HA (POPMUPOBAHUE OAHKOBCKUX PUCKOB

OoecnieueHue JOSUIBHOCTH KOHTPAreHTOB IS 1eJIed YIIpaBJIeH!s] pUCKaMH B OaHKe
[TpyHUMDBI yHIpaBIeHUs KPEAUTHBIMU U MHBECTULIMOHHBIMU PUCKAMU

BnusHue gemorpaduu 1 n3MeHeHUe CTaHAAPTOB HA KPEJUTHBIE U UHBECTULIMOHHBIE ITPOLYKTHI
Opranu3alioHHbIE IPUHIMITBL CUCTEMBI YIIPABJIEHUS U KOHTPOJISI KPEAUTHOIO M UHBECTULIMOHHOTO
pucka

MC®O s 6aHKOB U Ou3Heca

AJanTuBHBIE OAXO/BI

durHaHCOBasA AMArHOCTUKA U IOPUIMYECKAs SKCIIEPTU3A

VHBECTULIMOHHBIE CTPATETUU

Profit Based Pricing kak cucrema onTUMHU3aLUK PUCKA U JOXOIHOCTU B LIEHOOOPA30BaHUU
[Touck MHBECTULIMOHHBIX PECYPCOB B YCIOBUSX KpU3HCca

CozgaHue npuBJeKaTeIbHbIX YCJIOBUN AJ11 MEXKIYHAPOIHBIX HUHBECTOPOB

OneHKka MHBECTULIMOHHBIX PELIEHUI U1 KOPIOPATUBHBIX KJIUEHTOB

dopmupoBaHre MOJIEM yIpaBiieHUs (PMHAHCOBBIMU PUCKAMU
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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 TIOHUMAaHU A (pI/IHaHCOBbIX MoKasaTesei

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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