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O6bekToM ucciieoBanus — GUHAHCOBBIE PUCKA KOMMEPUECKOro OaHKa.

[Ipenmer uccrnenoBanus — (UHAHCOBBIE PUCKU KOMMEPYECKOTo OaHKa, MX
OLICHKA U MEXAHHU3M YIPABIICHHUS.

[lenbto paboThl — pa3pabOTKa MPAKTUYECKUX PEKOMEHIAIUMN IO BBIOOPY
WHCTPYMEHTOB YIIPABJICHHS PUCKaMU B COOTBETCTBHUH CO CTpaTeruen OaHka.

B 1npouecce paboTbl pacKpbIThl TEOPETUYECKUE OCHOBBI YIPABJICHUS
(MHAaHCOBBIMU PHUCKaMH; KOHKPETHU3HPOBAHbI MOHATHE «(UHAHCOBBIA PHUCKY;
OIpeJieieHa OCHOBHAs KiacCHU(pUKalMs (PUHAHCOBBIX PUCKOB; MPOBENCH aHAIM3
ynpaBieHus (MHAHCOBBIMM puckamu B Oanke (Ha mpumepe 3A0 «MTbanky),
BKJIIOYAIONIMI aHajJu3 OCHOBHBIX (DMHAHCOBBIX PHUCKOB, HUX CTPYKTypa U
JMHAMUKAa; OXapaKTepU30BaHAa CHUCTEMA yIpaBieHUS (UHAHCOBBIMU PHCKAaMU B
O0anke (Ha npumepe 3A0 «MTbank»); ompeaeneHa cnenupuka yHpPABICHUS
KpEOUTHBIM pUCKOB B Oanke (Ha npumepe 3A0 «MTbank»); pa3paboTaHbl
OCHOBHBIE MEPOIPHUATUS IO COBEPILICHUIO MEXaHW3Ma YIPAaBIEHUS KPEIUTHBIM
puckoB B Oanke (Ha mnpumepe 3A0 «MTbauk»), a Takxke paccyuTaH
HPKOHOMHUYECKUH 3PQPeKT OoT pealnu3aluud MEpPONpHUITHI 10  yIpPaBICHUIO
KPEIUTHBIM PUCKOM.

OO06macTbl0  BO3MOXKHOTO  MPAKTHYECKOTO  NPUMEHEHUs  SIBISIOTCA
PEKOMEHJAMU 10 COBEPIICHCTBOBAHUIO MEXaHM3Ma YIpaBiieHUs (PUHAHCOBBIMU
PUCKAMH.

ABTOp pabOThl MOJATBEPKAAET, UTO MPUBEACHHBIN B HEW AHAIMTUYECKUNA U
pacyeTHbId Marepuans MNPaBWIBHO M  OOBEKTUBHO OTPaKaeT COCTOSHHE
UCCJIEIyeEMOT0 BONPOCA, a BCE 3aMMCTBOBAHHbBIE W3 JIMTEPATYpHBIX U APYIHX
VMCTOYHUKOB, TEOPETUYECKHE M METOJIOJIOTMYECKUE TMOJIOKEHUS U KOHIEIIUU
COMPOBOXKIAIOTCS CChIIKAMH HAa UX aBTOPOB.
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Ab'exTam nacnenaBaHHsA-(D1IHAHCABBIS PHI3bIKI KaMepIlbliiHara OaHkKa.

[Ipanmer nacnenaBaHHS-(GiHAHCABBIS PHI3BIKI KaMmepllplifHara OaHka, 1X
alPHKa 1 MeXaHi3M KipaBaHHSI.

Mbrail mpanbl — pacnpanoyka HpaKThIYHBIX p3KaMEHJalblii ma BbIOApY
IHCTPYMEHTAY KipaBaHHsI phI3bIKaMi ¥ a/JlaBeAHAcCIl ca CTpaTAIrisi OaHKa.

Y mpampce pa®OThl  PacKpBITBISL  TIAPATHIYHBIS  ACHOBBI  KIPABaHHS
(1HaHCaBbIMI PBI3bIKAMI; KaHKPATHI3aBaHbl MAHSIIE «()IHAHCABBI PBI3BIKAY;
BbI3HAUaHa AacHOYHas Kiaciikaiplsl (IHAHCABBIX PHI3bIK; MPABEA3EHBI aHaTI3
KipaBaHHS (piHAHCaBbIMI pbI3blKami ¥ 0aHky (Ha npbikiaaze 3AT «MTbauk»), ki
VKIIIoYae aHali3 acHOYHBIX (DIHAHCABBIX PBI3BIK, 1X CTPYKTypa 1 JbIHAMIKA;
axapakTapbl3aBaHas CICTAMa KIpaBaHHsS (P1HAHCaBbIMI pbI3bIKaMi Y OaHKy (Ha
npeikiagze 3AT «MTbank»); BblI3HauaHa crenpipika KipaBaHHS KpP3JIbITHBIX
pe3bIk y OaHky (Ha mnpeikianze 3AT «MTbanky»); pacnpanaBaHbl aCHOYHBIS
MEpanpbleMCTBbl Ma 3A3SMCHEHHI MEXaHI3MY KIpaBaHHS KPA3IBITHBIX PBI3bIK Y
O0anky (Ha npeikianse 3AT «MThanky), a Takcama pasjiidyaHbl IKaHAMIYHBI (DEKT
ajJ plaii3albll MepanpbleMCTBay Ma KipaBaHHI Kp3JBITHBIX phI3biKail. BoOnaciio
MarybiMara MpakTblyHara MpbIMSHEHHS  3'IyJsiolla pdIKamMeHAaalbll  1a
YyAackaHaJeHH1 MEXaHi3My KipaBaHHs (piHAHCABBIMI PbI3bIKaMi.

A¥Tap npanpl nausappkae, ITO NPbIBEI3EHbI B €1 aHATITBIYHBI 1 Pa3TiKOBBI
MaTAIpbIA MpaBLIbHA 1 a0'eKThIYHA aJJIIOCTPOYBAe CTaH JIOCJEHAara MbITaHHS, a
BCE 3amasblyaHbld 3 JITapaTypHbIX 1 IHIIBIX KPBIHIL TIapATBIYHBIA 1
MeTaJajlariyHblsl MajaXdHHI 1 KaHIPMIBI CyNpaBajpKarolila crnachbUlkaMmi Ha 1X

ayrapay.
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The object of the research is financial risks of a commercial bank.

The subject of the research is financial risks of a commercial bank, their
assessment and management mechanism.

The purpose of work — working out of practical recommendations on a
choice of tools of management of risks according to strategy of bank.

In the process of work the theoretical bases of management of financial risks
are opened; the concept “financial risk" is specified; the basic classification of
financial risks is defined; the analysis of management of financial risks in bank (on
an example of Joint-Stock Company "MTBank"), including the analysis of the
main financial risks, their structure and dynamics is carried out; the system of
financial risk management in Bank is characterized (on the example of CJSC
"MTBank"); specifics of credit risk management in Bank is defined (on the
example of CJSC "MTBank"); the main measures for the implementation of the
mechanism of credit risk management in the Bank (for example, JSC "MTBank"),
and calculated the economic effect of the implementation of measures to manage
credit risk.

The area of possible practical application is the recommendations on
improvement of the financial risk management mechanism.

The author of the work confirms that the analytical and computational
material presented in it correctly and objectively reflects the state of the issue
under study, and all borrowed from literature and other sources, theoretical and
methodological provisions and concepts are accompanied by references to their
authors.




