MODULE 12 | Market Risk Measurement by Internal
dels Approach
e Value-at-Risk and backtesting

* Internal Models Approach

Operational Risk
* Key Risk Indicators
¢ Loss data collection
® Risk & control self:
Loss Distribution Approach

MODULE 13

[ MODULE 14

| Model Validation and Stress Testing

Risk-Adjusted Performance Measurement
« Concepts of RORAC and RAROC
* Approaches to measure RAROC

MODULE 15

About the Instructors

Dr. Manzoor A. Khalidi

Dr. Khalidi is the Dean College of Management Science at PAF
Karachi Institute of Economics and Technology. He has a
Doctorate in Banking and Securities Regulations from
University of Southampton, UK. He also has MSc in
International Banking, MBA, and Engineering degrees. His area
of expertise is Investment Banking and Financial Markets
Regulations.

Imtiaz Askari

Imtiaz is an MBA from IBA, Karachi, and is presently pursuing
his MPhil in Finance. His area of expertise includes risk
management and derivatives. He is presently the Head of
Department of Accounting & Finance at PAF-KIET. He has
conducted numerous training modules at NIBAF-Karachi.

Salimah S. Arab

Salimah has a Bachelor in Computer Science and MBA from
IBA, Karachi. She is presently working as Senior Risk Analyst in
UBL Treasury. Her prior experience includes three years with
Alchemy Technologies Private Limited where she was involved
in the implementation of the Basel Il framework and the
development of financial pricing models and financial risk
models. She has also worked on Credit Risk Mitigation module
and VaR Backtesting modules.

Who should attend?

e Senior Bank Executives responsible for Basel Il
and Capital Allocation Projects
Financial Controllers and Risk Managers
Auditors and Compliance Officers
Regulators and Inspectors
Bank Treasury Market Professionals
Banking Professionals who want to improve their
career prospects
Business Students who want to enhance their
knowledge and prospects of entering the banking
industry

Fees: Rs. 15,000

Duration: 42 hours of class room teaching to be covered in 27

sessions over a period of fifteen weeks.

Timing: 12 to 3 PM every Sunday.

First Session Starting on: 24 January 2010

Following are the options available for the participants

desirous of attending the course:

Professional Certification: The participants will have to pass
examinations which include three hourly examinations and a
final examination. Other requirements include quiz,
assignments, presentations, etc.

Executive Education Certificate: Participants enrolling for the
executive education certificate will not be required to
undergo examinations. They will however have to satisfy
attendance criteria of a minimum of 21 out of 27 sessions.

Contact Details:

PAF-KIET City Campus, 28-D, Block 6, PECHS, Karachi 75190

Telephone: 34543280, 34546872, 34532183, 34532199

Web: www.pafkiet.edu.pk

Email: admissions@pafkiet.edu.pk
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What is the rationale for banking supervision?

Do you know the history of the evolution of the Basel accord?

What is Basel Il framework? How does it differ from Basel I1? Why
was it needed? What are its objectives?

What is SBP p for the imp of Basel 11?7

What is SBP version of Basel Il Framework? How does it differ
from the framework developed by the Basel Committee on
Banking Supervision?

What are the three Pillars of Basel Il Framework?

What is capital adequacy ratio?

What are the constituents of capital?

What are Credit Risk, Market Risk, and Operational Risk?

What is difference between Simplified Approach, Standardized

PP and A App

How is the Standardized Approach applied for measuring Credit
Risk, Market Risk, and Operational Risk? i

What are the Credit Risk Mitigation Techniques? \

What is the Internal Rating Based Approach for measuring Credit
Risk?

What is Value at Risk (VaR)? What is the Internal Models Approach
for measuring Market Risk?

What are the different methods for ring Operational Risk?

What is economic capital? What are RORAC and RAROC?

DO NOT GET OVERPOWERED BY RISK

LEARN TO MANAGE
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