CepeopsikoBa Enena AnexkceeBHa

OLEHKA KPEJUTHBIX PUCKOB B CUCTEME YIIPABJIEHUS
COBCTBEHHBIM KATIUTAJIOM BAHKA
B cmamve oxapaxmepusosanvl 0CHOBHbIE NOOX00bL K  OYeHKe
KpeOUmHo20 pucka, u3ydeHo e20 GIUAHUEe HA pasmep Kanumana KOMMepuecKux
bankos 6 npoyecce aoanmayuu NPOOSUHYIMO20 NOOX00d, OAZUPYIOWE20Cs HA
npuMeHeHuu 6HYMpPEHHUX  Mooenel, PaspadoOmanHbix KpeoumnuLMu
Op2aHU3AYUAMU CAMOCTOAMENLHO.
Knrwuegvie cnosa: basenvckoe coenawienue, OYeHKa Kpeoumnoz2o
PUCKa, MUHUMATbHbIEe mpe6osanus k kanumany, IRB (npoosurnymslii) nooxoo.
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In article the main approaches to an assessment of credit risk are
characterized, its influence on the size of the equity of commercial banks in
the course of adaptation of the advanced approach which is based on
application of internal models, developed by the credit organizations
independently is studied.
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