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Program: 

Risk Management for Banks and Financial Institutions
Program Director(s): 
Shankarshan Basu / Jayadev M
Dates: 


17 - 21 August,2009
Program Charges:
Residential: Rs.60,000/-

Non-residential: Rs.55,000/-
Introduction

The concept of risk and risk management are core of financial enterprise. The importance of appropriate and effective risk management are always stressed by regulators. Bank of International Settlements (BIS) through Basel Accords has also stipulated risk management practices required for banks. This programme provides an understanding of various types of risks faced by banks and financial institutions and ways to mitigate such risks.  Statistical methods to quantify risks inherent in banking operations for both reporting and management and newer methodologies to quantify risk would also be stressed.
Objectives

· Provide comprehensive understanding on Basel-II and its implications for risk management systems of banks 

· Manage Interest Rate Risk (IRR) and Liquidity risk through better understanding of ALM 

· Understand various sources of market risk and the corresponding risk mitigation techniques 

· Understand Internal rating models and estimation of capital requirements 

· Understanding advanced credit risk models 

· Understand operational risk management
Contents/Methodology

· Performance analysis of banks and financial institutions: Risk management perspective 

· Interest Rate Risk (IRR) Management: sources, quantification techniques and management 

· Commodity, Currency, Equity Risk Management: sources, quantification techniques and management of such risks 

· Derivatives and Hedging Strategies 

· Value at Risk: concept, methodologies, and applications 

· Architecting internal rating models and improving the quality of internal rating models 

· Credit risk models: Multivariate techniques and Z-Score model, Structured credit risk models, and other advanced credit risk models 

· Credit derivatives and Securitization 

· Operational risk management: Analysis of Models 

Target Participant Profile

Risk Managers and senior managers in Treasury of banks and financial institutions; Functional Software Consultants in Banking and Investment Banking Domain would also find the programme useful.
CERTIFICATE OF PARTICIPATION

A certificate of participation will be awarded to the participants by IIMB
Registration

Duly completed nominations in the enclosed form along with a crossed demand draft drawn in favour of the "Indian Institute of Management Bangalore", may please be sent to: 

The Administrative Officer (EEP)
Indian Institute of Management Bangalore

Bannerghatta Road, Bangalore 560 076

Phone: 080 – 26993742/3264/3475 

Fax: 080 - 26584004/26584050 

E-mail: openpro@iimb.ernet.in
Website: http://www.iimb.ernet.in 

　
Once registration is accepted, cancellation will not be permitted and no refund request will generally be entertained, but substitution of participants will be considered.
