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CREDIT PORTFOLIO MANAGEMENT ANALYSIS AND DEVELOPMENT OF STRUCTURAL
MODELS OF MONITORING
Dvalishvili Mariam

Georgian Technical University
Summary

In the field of corporate credit, for effectively managing the Bank risk it is not enough to
assess risk degrees only, in fact, implementing various methods and measures is needed which are
directed towards risk minimization. In the field of corporate credits, legal entities represent Bank
clients. Size of a loan focuses on average corporate clients. Controling the risks is important in the
process of credit risk management. The present article discusses topics such as risk concentration
limits, large credit risks in the joint limit capacity determination and analysis of credit portfolio

risk concentration limits.

AHAJIN3 VIIPABJIEHWA KPEAVUTHOTIO ITIOPT®EIA 1 PASPABOTKA
CTPYKTYPHOM MOJIEJII MOHUTOPHHT A
JABamumsuau M.

I'pysunckuii Texuudeckuit YHUBepCUTeT
Pesrome

[ng o>bdexTuBHOrO ympaBreHHs OaHKOBCKUMHU PHCKaMH B cdepe KOPIIOPATHBHOIO
KpeZUTOBaHUA He JOCTaTOYHO OLIEHUTHh TOJBKO €0 Ka4eCTBO, TAKXKe HeOOXOAMMO HCIIOJIH30BAaTh
pasIMyYHble MeTOABI M CHOCOOBI, KOTOpble HAaIllpaBieHbl HAa MUHHUMU3AIUIO PHCKOB.B cdepe
KOPIIOPaTUBHOTO  KPeAWTOBAaHMUA KIMEHTaMU OaHKa SABJIAIOTCA Iopuaudeckue mnuma. Pasmep
KpeZuTa OpPUEHTHPOBAH Ha CpeJHEro KOPIOPAaTHBHOTO KJHMeHTa. B mpouecce ympaBieHus
KPeZUTHOTO PHCKA BaXKeH KOHTPOJIb PUCKA.B craThbe paccMOTpeHSBI BOIIPOCHI, KacAIOUeCs JIMMUTA
KOHIIEHTPAllUX PUCKA, OIpeJesleHre o0beMa eJUHOTO JUMUTA KPYIIHOTO KPEAUTHOTO PHUCKA U

aHa/IN3 TUMHUTA KOHIEHTPAlluU PUCKOB KPeJIUTHOTO MOpTders.
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