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modelling and provisions; Money; Banking transactions; Financial stability and macroprudential policy

Topics

1 |ESG Investing and climate risk impact on monetary policy and international reserves management

2 |Strategical and tactical allocation of assets and the strategy of investments management (IPS -
Investment Policy Statement)

3 |Measuring the credit risk and methodologies of building rating models

4 |Rating model calibration, conservator margin and recurrent time analysis

5 |Development of rating models

6 |Macroprudential instruments regarding debtors

7 |Macroprudential instruments regarding banks capital

8 |Monitoring risks on financial stability

9 |Asymmetrical information and credit rationing

10 |Financial analysis of balance sheet and profit and loss account in the case of credit institutions

11 |Interest rate: meaning, correlation with macroeconomics indicators, types of interest rate, impact
factors
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