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Summary

Portfolio risk management
Features of commercial bank bonds’

Banks, which have bonds in their activity should be
able to assess risks connected with an instrument while
purchasing the bonds. Before conducting any opera-
tion bank should assess an instrument, in order to ensure
achievement of goals, existence of risk bearing capacity
and performance of commands defined by bank policy.

Banks should clearly define their goals and types of
bond necessary for implementation the goals. Purchase of
some instrument, and periodic assessment of bonds’ port-
folio, strategy and effectiveness and operation of programs
should be conducted based on the goals.

Commercial bank should solve one of the problems -
to serve the incompatible interests of bank depositors and
shareholders by means of high liquidity levels and aspira-
tion to ensure sustainability of a work on a market.
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