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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 NpejjaraeT 03HAaKOMHUTHCSI ¢ KOMMepueCKHM NpeJI0KeHneM 10 OPpraHn3aniu
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
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VCJIOBUA COTPYITHNYECTBA:

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 [locraBimka/ onnaiin miargopma ZOOM

JlaThl NpoBeIeHNSI:

AJMaTh:

19-20 cents6ps 2024

5-6 nexadps 2024

11-12 mapra 2025
22-23 okTa6ps 2025

Omnnaiin:

18-19 uiona 2024

24-25 okts6ps 2024

29-30 mas 2025

25-26 nexadps 2025

IIpoaoakuteabHOCTh: 16 akageMUYECKUX 4acoB

Bpems: ¢ 10:00 no 17:30.

KoJsnyecTBO yuacTHHKOB: 1 yenoBek

B croumocTh 00y4eHHsA BXOQUT: 00yUYeHHE, KOMIUIEKT SKCKIIIO3UBHBIX 00YYaIONIMX MaTepHasIoB,
OJIOKHOT, pyuka, ceprudukar International Business Academy, mocTTpeHHHrOBasi MojAepKKa (6 Mecsiies),

o0en u 2 Koe-Opeiika B KakIblil 1eHb 3aHITUH (IIPU YCJIOBUH, YTO O0yUYEHUE OUHOE).

[TpocyM 3aKJTIOUUTH JOTOBOP 3apaHee Kak MUHMMYM 32 1-2 Mecsia 10 Hayaaa o0ydeHus: M 3a0pOHUPOBATh
JaThl C TPEHEPOM.

Ncnomuurens: baryxtnaa H.E

Nudopmanus 0 kKoMnaHum.

International Business Academy- 3t0:
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1 mens

. Pexomenpanuu. Beicokas penyranusa komnanuy IBA 1 pekoMeHAaluu OT BeLyIUX KOMITAHUI

Kazaxcrana. Kommanus 6oiee 10 et Ha PBIHKE 3a 3TO BpEMA 3apEKOMEHA0OBAJIA Ce6ﬂ, KaK
HAaJCKHOIO MOCTaBIIUKA YCIIYT.

. [lepcoHanbHbI MEHEKEP, KYPUPYIOIUI MTPOeKT. Kaxk bl MPOEKT KypUpYeT OTAEIbHBII

MEHEKEP, KOTOPBIN 3aKpeIUieH 3a Baien kommnanuein

. Jlyumme sxcniepthl. [IpodeccnoHa bHBIN COCTaB MPHUBJIEKAEMbIX K MTPOLIECCY 0O0yUYEeHUS

npenojaBaTeliel, YCHelHbIX SKCIePTOB, KOHCYJIbTAHTOB, TOI-MEHE)KEPOB KPYITHBIX KOPIIOPALIU.

. AKTyaJIbHOCTB M 1oJIb3a. Hatlim mporpaMMel oTpaaioT caMble COBPEMEHHBIE METOUKH C YUETOM

HN3MCHCHUSA PbIHKA U 3aKOHOJATCJIbCTBA.

. @opmar oOydenusi. Mbl mpeyiaraeM HalMM KJIMEHTaM HECKOJIbKO (hOpMaTOB OOyUYEHUS:

— Ounblii 1 OHaiH popMaT OTKPBITHIX, KOPIIOPATUBHBIX M UHAUBUYAIbHBIX CEMUHAPOB.

. HOCT-TpeHI/IHFOBI)Ie AHAJIM3 U IIOAACPIKKA B TCUCHUN 6 MECALICB. MOHI/ITOpI/IHF PE3YJIbTATOB

TPEHUHI'OB B pa60qu nponecce, peKOMEHAAINU OT TpEHEPA.

. UnpuBuyansHbii nonxoa. Bee, HaunMHas oT cofep:kaHus, MecTa U BpEMEHU MTPOBEICHU s

TPEHUHI'OB MOXCT OBITh HAaCTpOC€HO B COOTBCTCTBUU Baium HOTpe6HOCT}IMI/I.

. [IpyHIMNIMAIBHO BBICOKMI YPOBEHb cepBuca. Mbl co3aanm Bee yCIoBuUs AJ11 MAKCUMAJIbHOTO

BOBJICUECHUS B O0yUEHHE: OT YIOOHBIX Kpeces U COBPEMEHHOI'O MTPE3eHTAIIMOHHOTO 000PY/I0BaHMS,
10 YAOOHOU JIOKAIIHU.

. MexayHapoaHble cTanaapTel o0ydyeHnus. OOydyeHre B paMKax MekIyHAPOAHBIX CTAaHIApTOB,

C anaHTaqu/i oA peaJin Ka3axXCTaHCKOI'o Ou3Heca.

OIIMCAHME ITPOI'PAMMDBI:

I'nodanbHas nepcnekTuBa pucka. Hopble moaxobl K TeOpUH U NPAKTHKE PHCK-
MeHe/I’KMeHTa

I'nob6asnbHas BOJATHMIIBHOCTh HA MUPOBBIX JIEHEKHBIX PbIHKAX

BanoTHble BOMHBI Kak (haKTOp prcKa CUCTEMBI

HeycroitunBocTb 11eH Ha chipbe. Kakue cTpaHbl SBISIOTCSA Hanbosee ys3BUMbIMU ?
MakpoaKoHOMHUYECKast HecOATaHCMPOBAHHOCTh: CTAOMILHOCTD HAIIMOHAILHOMN BAJIIOTHI, IMCOQIAHC
TOProOBJIM, (DMHAHCOBBIN KPU3UC U Kpax 1IeH Ha aKTHUBBI.

HoBas peanbHOCTB: BhICOKast Oe3padoruiia, Hu3kuii poct BBII, BricOKMe 10/TH, HU3KAS TUHAMUKA
MHUPOBOT'O CIpOCa.
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BimsiHne MakpO3KOHOMUKH M T€ONOJIMTHKY Ha CTPATErni0 KOMMEPYECKOro OaHKa
¢ Kputepuu yCrienHoCTH yrpaBJieHus OaHKOM B U3MEHSIOIIENCS cpejie: MOKHO JIM UCTIONb30BaTh
KJIacc4IecKue Ko3(ppUIMEeHTHI WM MTOKA3aTeIM CTOMMOCTH OaHKa?

Hp AKTHUKYM: BamoTHbie HWHTEPBCHLNU JI1 ocJia0JIeHus U HJIL YKPEILJICHU A HaLII/IOHaHbHOﬁ BaioThl. Posib
u (l)yHKLII/II/I BaJIIOTHBIX I/IHTepBeHHI/Iﬁ IpU BOJIATUJIBHOCTH OCHECKHOI'O pbIHKA

Opranuszanus ynpasjeHusi puckaMu B 6anke. OCHOBHbIE T€HEHIIUH B OLIEHKeE
PHUCKOB

¢ HackobKo NMpuMeHuMa JIJIs1 aHAIM3a ¥ MPOTHO3MPOBAHUS PUCKOB HAKOIIEHHAS CTATUCTHKA
(punancoBoro peiHka? CoOBITHS HA PHIHKE TOBTOPSIIOTCS U HET

¢ [IpaBoBOe peryJiMpoBaHue yIpaBJIeHUs PUCKaMK B OaHKax

¢ [Icuxosorusi pucka v NpUHSATHUS PEIICHUS

¢ [IpakTrKa UHTErpaluy PUCK-MEHEIKMEHTa B IeSITeJIbHOCTh KOMMepYeCcKoro OaHka

¢ BiusHUe pyCKa Ha pacripeieieHue Kanurana U CTOUMOCTY OU3Heca Mek1y COOCTBeHHUKAMU
1 aKIIMOHEPAMHU

¢ dakTopsl BIUAHUSA Ha (pOpMUPOBaAHKE OAHKOBCKUX PUCKOB

¢ ObecnieueHre JOSUTBHOCTA KOHTPAreHTOB /IS ieJiel YIpaBJIeHUs] pUCKaMu B OaHKe

¢ [IpuHLUIIBL yTIPABAEHUSI KPEAUTHBIMU U MHBECTUIIMOHHBIMU PUCKAMU

¢ BiusHue nemorpadun U M3MEHeHHe CTaHIaPTOB Ha KPEAUTHbIC Y MHBECTUIIMOHHBIE TIPOTYKTHI

¢ OpraHu3alMOHHbIE PUHIUIIBI CUCTEMBI YIIPABJIEHUS U KOHTPOJISI KPEAUTHOTO U MHBECTUILIMOHHOTO
pHUCKa

e MC®O pais 6aHKOB U1 OM3HECa

® ANanTUBHBIE ITOAXOIBI

¢ duHaHCOBasA JUArHOCTUKA U I0pUIUYECKasl SIKCIePTU3a

® IHBeCTUIIMOHHBIE CTpATETUN

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

¢ [TorcKk MHBECTUIIMOHHBIX PECYPCOB B YCIOBUSAX KpU3UCA

¢ CoznaHue NpuBJIEKATEIbHBIX YCIOBUI 1Sl MEXYHAPOJHBIX UHBECTOPOB

¢ OrieHKa UHBECTUITMOHHBIX PEIIeHUH ISl KOPIIOPATUBHBIX KJIMEHTOB

¢ dopmupoBaHUE MOJIEN yIpaBJeHUs1 (PUHAHCOBBIMU PUCKAMU

IIpakTukym:

* BriOop MeTo/1a KOPIOPAaTUBHOTO (DUHAHCUPOBAHUS
* MojenpoBaHue pUCK-MEHEIKMEHTA MTPU PECTPYKTYPU3ALIUH AOJITa

2 eHb

CoBpeMeHHbIE MO/I€JIH U MOAX0/Ibl B 0aHKOBCKOM U KOPNOPATUBHOM yNIpaBJeHUH
puckamu. baHkoBcKHe cTpaTernd MUHIMHUA3 AU PUCKOB

¢ [Toctpoenne Moeu (PMHAHCOBOTO O30POBJICHUS
¢ OrieHKa BeposSITHOCTH Jieposita, OTEph U CTABKUA BOCCTAHOBJICHUS JI0Jira OaHKa
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® PecTpyKTypu3aliysi COMHUTEbHBIX AKTUBOB
CoTpyAHUUECTBO Ka3HAUYEICTBA U PUCK-MEHEIKMEHTA B YIIPABJICHUH JIMKBUJHOCTHIO

¢ OrnpenenieHUs U METOIbl pacyeTa, alaliTuPOBAHHBIE 0] YCIOBUSI OAHKOBCKOI CUCTEMBI
pa3BUBAIOIIEICS SKOHOMUKHU U BBICOKOU POJIBIO CBIPHEBOTO CEKTOPA

IIpakTkym: CoBpeMeHHas MaTpHLia ONpPe/IEIeHUs] PUCKOB
MOIIeJII/I OI€HKHU KpBﬂHTOCHOCOﬁHOCTI/I 3aeMIIMKa

¢ Cucrema nokasaresiell Ka4eCTBEHHOW OIIEHKH KPEAUTOCIIOCOOHOCTH 3aeMIIMKA
® PeiiTMHrOBasi OLIEHKa KPeAUTOCTIOCOOHOCTU U CIOCO0 ee MOCTPOSHH S
¢ [lepevyeHb OCHOBHBIX ITOKa3aTeNeil M KOI(DPHUIMEHTOB, yIACTBYIOIHMX B pacueTe pedTHHTa

IIpakTHKyM: YCTPOMCTBO CKOPUHIOBOW MOJIEH [IJIs1 MHAUBHUIYJIBHOTO 3a€MINMKA
MeToabl OII€eHKH KpeJUTHOT0 pUCKa

e KpeauTHbll pUCK. Y MEHbIIIEHUE PUCKA KOHTPAreHTta

¢ Kputepuu kiaccuUKaIuy KPEAUTHBIX MPOIYKTOB IO IIKaJdaM pedTHHTa

¢ Buyrpennue IRB-cucremst

¢ CTpaxoBaHHE KaK MHCTPYMEHT CHUKEHMSI KPEIUTHBIX PUCKOB

Knaccudukams kpeauTHbIx TpeOGOBaHMI U afanTanus K cnerudguke crpadsl. [Tpodiembt
BHe/ipeHus B cootBeTcTBUM ¢ bazesns I, bazens 111

IIpakTukym: VckyccTBO moHMMaHusl (PMHAHCOBBIX TTOKa3aTesen

VapapJ/ieHue onepanuoHHbIM puckoM. O1ieHKa pHCcKa KpeJuTHOTro nopTdeJist

* VmnpasiieHUE ONEPALMOHHBIM PUCKOM KaK 4acTh CUCTEMBI BHYTPEHHETO KOHTPOJIS

¢ Cucrema ynpasJIeHHs ONEPallMOHHBIM PUCKOM

¢ [IpakTHyeckre peKOMEHAALMH MO UIEHTU(UKALUH U OLICHKE
[TpakTHKa MOCTPOEHUSI CUCTEM MTPOTUBOJCHCTBHS MOIIEHHUYECTBY B OaHKaxX

¢ [locrpoenue moaenu noprgensHoro pucka: CreditMetrics, CreditRisk+, CSFB

¢ OrpacneBasi AuBepcUUKALMS U ONTUMU3ALMS TOPTQes

® VIHCTpYMEHTHI U CIIOCOOBI OrPAaHUYEHUS] ¥ KOHTPOJISI KPEUTHOTO PUCKA OCHOBHBIE METO/IbI
AKTUBHOTO YIIpaBJIEHUs] KPEAUTHBIM MOpTdeaemM

¢ Crpecc-TeCTUpOBaHUE

* MeroojoruyecKkas U TEXHOJIOrn4YecKas NoAJepKKa MpoLeLypbl

IIpakTukym: Ctpecc-TeCTUpOBaHUE KPEAUTHOTO PUCKA B MTPOEKTHOM (PMHAHCUPOBAHUH
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