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Interest rate risk refers to the exposure of the bank’s 

earnings or capital to adverse movements in interest 

rates. It is an important risk that arises from banking 

activities, and is encountered by all banks, therefore the 

management of interest rate risk is critical to the stability 

of banking corporations. 

 

The talk is devoted to introducing interest rate risk 

management and describing its main features; also, the 

common approaches and methods for assessing, 

measuring and mitigating interest rate risk will be 

presented. 
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