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Mporpamma: «3¢dpPeKkTUBHOE yNnpaBAE€HME pUCKaMU»
23 — 25 mionq, AHtanma, Typums

Od¢mumnanbHoe npuraaieHme
Ot anua komnanun GBS Group Ltd. npuraawaem Bac n Bawwmnx Koarer NpuHATL yHacTne AaA
HapaboTKMN HOBbIX MPOPECCMOHAABHbIX 3HAHUI N A@AOBbIX KOHTAKTOB B CMeLNMaAU3MpOBaHHOM
nporpamMme no TeMe «IPPeKTUBHOE yNpaBAEHME pUCKaMUn», KOTopada NPOUAET ¢ 23 No 25 nioAd B
AnTtarnu, Typunn.

NMAaH MeponpuaTus
*B nporpammy MoryT 6biTb A06aBAEHbLI AOTOAHUTEABHbBIE TEMBI 1 BOMPOCHI MO Baluemy 3anpocy

23 uons, cpeaa: Nepsbin AeHb NporpaMMmbl

+ Bpemsa 3aHatum: c 9:00 po 15:45
% MepepbiBbl: 10:45-11:00 - Kope-bpelik;
13:00-14:00 - obea.

KAloueBblie TeMbl AHA:

Tema 1: Puckn 2005-2030 roabi. TpeHAbI M NPOrHoO3bl

e (OObLMe ropn3oHTbl PUCKOB;

e TpeHAbl 1 BAUAHNE U3MEHEHWNI PUCKOB;

o TpeboBaHnA peryAATOpoB K puckaM B EBpone: Tekyume n3MeHeHuUs;
Tema 2: OpraHusaums cMcTteMbl ynpaBA€HUA pUCKaMmn: KpaTkum o6sop
2.1 NMpuMepbl MOAEAEN N UHCTPYMEHTOB OLLEHKU pUCKOB 6aHKOB

o KpeauTHbIN pUCK:

o PentuHrosbie Moaeay;
o PD, LGD n EAD;
O JKCnosnuma K pucky KoHTpareHta n CVA;
o OxunpaeMble KpeanTHble yobiTkn no MCOO 9.
¢ PblHOYHbIE PUCKU N PUCK AMKBUAHOCTU
o VaR (BkaAlouas Stressed VaR, IRC);
o Moaenan Expected Shortfall ans onpeaereHma 0>knaaeMbix BXOAALLMX U UCXOASLLIMX
AEHEXHbIX MOTOKOB.
e OnepaumoHHbIV PUCK
o AHaans pacnpeaserenns yooiTkos (Loss Distribution Approach);
o WHTerpaunoHHbie MoaeAn.
o KoMnaaeHc-puck
o Anti-Money Laundering (AML);
o Anti-Fraud;
o MoHUTOpUHr Tpenaepos.
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YnpaBaeHue KanutanoM
o [lporHo3unpoBaHue KanuTana;
o Crpecc-TectnpoBaHue;
O DJKOHOMETPUYECKME MOAEAN.
MoaAepIKKa NPUHATUA peLleHnn
o KpeanTHbI aHAEPPANUTUHT;
o KoarekTopckue Moaenn;
o Moaean Ha ocHoBe 6usHec-AuHUK (LOB models).
OueHka n ueHoobpasoBaHne
o OueHKa LeHHbIx bymar 6e3 akTUBHOIO PbIHKa;
o OueHKa AepuBaTUBOB;
o OueHKa CTPYKTYpPUPOBaHHbIX MPOAYKTOB;
o TpaHcdepTHbiE LEeHbI.
ESG
O PWCKU, CBA3AHHbIE C SKOAOTUYECKNMU, COLMAABHBIMW N YNPABAEHYECKUMM acneKTamu,
KOTOpble MOTyT OKa3aTb BAUAHME Ha PUHAHCOBYIO CTaBUABHOCTb KOMMAaHMUMW.

% 15:45 - 3aBepLueHMe NepBoOro AHA, o6cyXXaAeHMne BONMPOCOB yHaCTHUKOB.

24 nions, yeTBepr: Bropon AoeHb nporpaMMmbl

+ Bpemsa 3aHatum: c 9:00 po 15:45
% MepepbiBbl: 10:45-11:00 - Kope-bpelik;

13:00-14:00 - obea.

KAloueBbie TeMbl pAHA:
Tema 3: OueHka pUCKOB NO KPEAUTHBIM AeAaM
3.1 OnTMM3aUMA KPEAUTHOTO aHaAM3a U yNpaBA€HME PUCKaMK:

OcCHOBHble KOMMOHEHTbI CKOPUHIa: AOXOAbI, UICTOPUA, BO3PACT, SKOHOMMYECKaA CUTyaLma;
MoaeAn CKopUHra: KAaccryeckas M COBPEMeHHas;

[Npouecc ckopurHra: cbop AaHHbIX, 06paboTKa AaHHbIX, MPUHATNE PeLLUEHNN;
[NpenMyLLecTBa 1 NpUMepPbl MPUMEHEHNA CKOPWHTa;

P1cku 1 orpaHnyeHmna npyMeHeHnA CKOPUHIOBOW CUCTEMDI.

3.2 Poab ESG B KpepauTHOM npouecce

Cb6op ESG nHdopMaumm o kKaneHTe;

ESG oueHKa: 4TO 3TO Takoe U Kak ee BbIMOAHUTbL?

BHyTpeHHMI 1 BHewHMN ESG pelTnHr: ocobeHHOoCTU 1 pa3Anyns;

YnpasaeHue puckamn ESG B KpeantHoM npouecce;

MeToamka oueHkn ESG prUCKOB AAA KAMEHTOB;

Bananne ESG oueHkM Ha npouecc dprHaHCMPOBaHMS;

KAnMaTuyeckre puckn: paspaboTka METOAOAOTMU OLLEHKU KAMMATUYECKNX PUCKOB;

3.3 OuHaHcoBbIN aHAAU3 3aeMLLUKaA

MpakTnyecknin kerc: GrHaHCOBbIV aHaAN3 KOPMOPaTUBHbBIX KAMEHTOB «LLlokoAraaHanA
dabpukanr.

B pamkax Kenca ByayT pacCMOTPEHbI CACAYIOLLIME SAEMEHTbI AEATEABHOCTU KAMEHTA: MPOAAMKM,
NPOW3BOANTEABHOCTb U PEHTAabEAbHOCTb, MCMOAB30BAHNE AEHEXKHBIX MOTOKOB, CMOCOBHOCTb
noralieHmna AOATa U CTPYKTypa GUHAHCOB, MPOrHO3bI.

Tema 4: Oco6eHHOCTU OLLEHKUN KPeAUTOB B 6aHKe ncaam.

+ 15:45 - 3aBepLueHMe BTOPOro AHA, 06¢cyXXaeHMne BONpPocoB yHaCTHUKOB.



25 nioasa, natHuua: TpeTun AeHb NporpaMMmbl

+ Bpemsa 3aHatum: c 9:00 po 15:45
% MepepbiBbl: 10:45-11:00 - Kope-bpelik;
13:00-14:00 - obea.

KAloueBbie TeMbl AHA:
Tema 5: OnepaumoHHbIe pUCKU
e TpeboaHuAa basenb 4: TpeboBaHMA 1 3BOAIOLMA TPEOOBaHWNI;
e YnpaBAeHVe OnepaLMOHHbIM PUCKOM: CTPaTErna U MOAEAN;
e Mogaenb Loss Distribution Approach;
e YnpaBAeHWe KOMMAGEHC PUCKOM: onpeaseneHme beHednumnapos, KpUTepmnn GUKTUBHbIX
onepauum;
e TpeboBaHMA K KannTaAy: onepaLnoHHbI PUCK;
% 15:45 - 3aBepLUeHME TPETbEro AHA, OKOHYaHUEe U NOABEAEHUE UTOrOB NPOrpaMmbl.

BpyueHue Aunaomos.

Avnaom
Mo nToram nporpamMmbl yHacTHUK NoAydaeT AUNAOM MeXKAyHapOoOAHOro obpasua.

CrounmocTtb
Yuactmne B akapeMMNUYECKOM HacTU NporpamMmsl £1,995

B A@HHYIO CTOMMOCTb BKAIOYEHDI: y4acTue B Nporpamme, Kope-bpenkmn, obeabl, akapeMnyeckmne
MaTepuaAbl, AUMTAOM y4aCTHUKA.

Ckuaku: [Npu pervctpaumnm ot 3X y4aCTHUKOB CTOMMOCTb Ha Ka»KAOro COCTaBUT £1,900
MNpu pernctpaumm oT 4x y4aCTHMKOB CTOMMOCTb Ha KaXAOro COCTaBUT £1,800

OnaaTta MoXeT bbITb NponsBeseHa B ya00HOM ana Bac Bantote: QyHTax ctepanHros, EBpo u
Aonnapax CLUA.

Perncrpaumsa

10 »KeAaHMIO Y4aCTHMKOB B MPOrpamMMy MOryT BbiTb BHECEHBI AOMOAHUTEABHbIE BONPOCH. HanpasbTe
CBOW NMOXEAaHUA U NPEAANO>KEHUA BMECTE C PErMCTPALMOHHON GOPMON Ha SAEKTPOHHbIN aapec:
info@globalbs.co.uk.

CkauaTtb GopMy permcrpaumm Ha Mmeponpuatne Bol MoXeTe No caeaytoLLelt CChiAKe:
http://globalbs.co.uk/public/doc/GBS-Form.docx nam Bocnoabsymtecs yao06HoM popmorn
perncrpaumn Ha Hawem caute: http://www.globalbs.co.uk/send-a-request.

C yBarkeHueM,
GBS Group Ltd.
info@globalbs.co.uk
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