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MMUB npunsan ydactue B EBponelicKoM 0aHKOBCKOM

cammure «Credit risk modelling 2018»
20 HOs16ps 2018

B Hos6pe 2018 roga gemneranus MexXnyHapomgHOT0 MHBECTULIMOHHOTO 6aHKa (MUB) npunsna
yuactue B EBpomeiickoM 6anKoBcKOM cammuTte «Credit risk modelling 2018», opranu3oBaHHOM
kommnanuei Infoline Bo ®pankdypre-Ha-Matine (I'epMmaHus).

B neHTpe BHUMaHUS CaMMUTa, COOpABIIIEro MpefcTaBUTeNIel BeTyluX eBPOIeHCKIX
0aHKOBCKHUX T'pYTII, OBIJIA aKTyasibHbIe BOIPOCH BHeapeHus MC®O 9, u3aMeHeHHs pacueTa
perynaropHoro Kanutana (Basel 4), opranu3salnius npoieccoB BaJuAalll U CTPeCC-
TEeCTUPOBaHUs. B yacTHOCTH, B paMKax ¢opyma OB PaCCMOTPEHH HanboJiee yCIelHbIe
IIPAKTHUKU B3aMMOeHCTBUS (PMHAHCOBHIX IOpa3e/ieHul 0aHKOB U CITyK0 PUCK-MEHEeIXKMEeHTa,
KOPPEeSAINY pacyeTHHIX TaHHBIX U MTOKa3aTese A efnel (uHaHCOBOM OTUETHOCTH, a TaKkKe
[IJIs1 BHITIOJTHEHUST TpeOoBaHUM 110 yIIPaBI€HUIO KaluTaaIoM.

C IIPUBETCTBEHHEIM CJIOBOM K I'OCTAM B Y4aCTHHKAM CaMMHUTa 06paTI/IJ'IC$I PYKOBOJII/ITGJ'H:
HaIIpaBJIEHUA IIPYAEHINUAJIBHBIX IIOJIUTUK U OTYETHOCTHA EBpOHefICKOFO L[eHTpaanoro banka

(ELIB) OaBup I'pynGeprep.

3aMecTUTENb OUPEeKTOpa (HUHAHCOBOTO AenapTaMeHTa MeXIyHapogHOr0 MHBECTULIMOHHOTO
6anka EreHa MuHAyKIIIeBa BHICTYIINIa B KaUeCTBe CIIMKepa MaHeIbHOM IUCKYCCHUH.
[TpenctaButens MUB, B 4acTHOCTH, pacckalaa 00 0C0OeHHOCTSIX MoaxonoB baHka Kak
MeXIyHapogHOTo ()MHAHCOBOTO MHCTUTYTA K UCIIOJIb30BaHUIO MeTofosoruu basens u
PACKpPHITHIO HHPOPMAIKU B QMHAHCOBOM OTYETHOCTH, KOTOPOE HE TOJIbKO SIBIISIETCS
00sI3aTeTbHEIMU K COOIIOeHuI0 B paMKax TpeboBaruit MCPO, Ho u maét Haubosee IOTHYIO
KapTUHY YIIpaBlIeHUs KalluTalioM B baHke.

«HecmoTps Ha To, yTo MUB, Oyayun MeXayHapOOHBIM UHCTUTYTOM PA3BUTHS, HE MOTUUHSIETCS
PETYIISITOPY U He MPeNoCTaBIseT PEryISTOPHYIO OTYETHOCTh B YaCTU coOMoaeHus: TpeboBaHMM
Bbaszenbckoro komuteTa, baHK, TeM He MeHee, UMEeeT PEeUTUHTY UHBECTULIMOHHOTO YPOBHS OT
BEIYIINX MEXIYHAPOOHBIX PEUTUHTOBBIX aT€HTCTBU YCIIEIITHO Pa3MellaeTCOOCTBEHHbIE
00JIMTaluy Ha PhIHKAX HECKOMbKUX CTPAH-4JIeHOB. [IJ1s1 MOOTBEPKAEeHUs CBOeH CTabuIbHOCTY U
HapexHOoCTH MUDB Ha MOCTOSHHOM OCHOBE OCYIIECTB/IIET MOHUTOPUHT IUHAMUKYU CTaHOAPTOB
OTYETHOCTH U TPeOOBaHUM K pacyeTy JOCTATOYHOCTH KalluTasla, - oTMeTuIa Enena
MuHayknieBa, - oco0oe XKe BHUMaHNe B JaHHBIM MOMEHT €BPOIeNCKAM 0aHKOBCKUM
coobmecTBoM u MUB, B 4aCTHOCTH, yHeJNsgeTcs BRICTpauBaHUI0 3((PEeKTUBHBIX IPOIECCOB
Baupanuu Moaener B paMmkax MC®O 9 u nmocnenaux TpeboBaHui ba3enbCKOro KOMUTETa».

«BaHKM pa3BUTHUS TECHO B3aMMOIEUCTBYIOT C KOMMEPYEeCKUMY GaHKaMu, GOPMUPYS eOUHYIO
buHaHCOBYIO cucteMy. OTKPBITEIN AUANOr ¢ YieHaMu Bazenbckoro komuteta, ELIB u
PYKOBOOUTEIISIMUA KPYITHEHIIINX €BPOIENCKAX 0AHKOBCKHUX I'PYIII II0 BOIIPOCAM YIIpaBIIeHUS
KaIlMTaJIOM - 3TO BO3MOXKHOCTE IaTh 00PATHYIO CBA3b PETYIATOPY 10 3PEeKTUBHOCTHI



IPUHUMaEMbIX 3aKOHOB, a Tak¥Xe paccka3aTh GMHAHCOBOMY COOOIIECTBY, KaK T€ UM UHBIE
U3MEHEHUS B PETYIMPOBAHUY OaHKOBCKOU MESTEbHOCTHIO MIPSIMO U KOCBEHHO BITUSIOT Ha
paboTy MeXIyHapOOHEIX MHCTUTYTOB Pa3BUTUS» - TofuepKkHYa Enena MuHayKmeBa.

Hapsiny c npencraButeneM MUB cBou mokangsl NpeCcTaBUIN TON-MeHeIKePHl BeAYIIIX
(bUHAHCOBEIX MHCTUTYTOB, Takux Kak Credit Suisse, Deutsche Bank, DZ Bank, Erste Group,
Bank of Ireland, Santander.

CrenepupoBaHo Ha caiite https://iib.int (MexXxnoyHapogHbI# HHBECTUIIMOHHEIN OAHK)
https://iib.int/ru/articles/iib-has-taken-part-in-credit-risk-modelling-2018
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