The financial crisis has placed today'’s institutions with unprecedented exposure to risk -
whether it be access to capital, unforeseen investment exposure or inflation. During times
of distress in the financial markets, institutions rely on risk management professionals to
make crucial decisions that determine the fate of the organization and its investors. A key
ingredient of an organization’s success is the ability to effectively manage and control its
risks in complex global markets.

Join us here in for this unique 2-day workshop on Financial Risk Management which will
provide institutions that rely on risk management professionals with the knowledge to
analyse risk and make informed decisions to control it.

Financial Risk Management
Workshop

06-07 May 2010

Cinnamon Grand

Colombo
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Course Director

Vaidya Nathan

International trainer and consultant
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Who should attend?

We recommend the

following financial risk

professionals to attend:

=

Heads of Risk
Management

Risk Analysts

Heads of Project Finance
Financial Analysts
Portfolio Managers
Treasury Managers
Credit Managers
Rating Agency Analysts
CFOs, Accountants
Investment Bankers
Financial Consultants
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Investment/ Fund
Managers

=]

Bank regulators

=

Corporate Bankers

=

Non-banking finance
AT i PATEAOG 00

1. Introduction to Risk Management
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Risk Return concepts

Risk aversion, Relative and absolute risk aversion

Standard deviation of returns as measures of risk

Graphical illustrations with a portfolio example on risk return
trade off

2. Fundamentals of Statistics
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Probability Theory,

Linear multiple regression

Time series

Probability distributions

Mean variance frame work.

Fitting trend lines.

Moving average methods
Exponential moving average methods
Regression Analysis

Monte Carlo Methods

3. Introduction to Market Risk
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Introduction to Financial Market Risks

Absolute and Relative Risk

Directional and Non directional Risk

Market vs. Credit Risk

Specific Risk

Event Risk

Liquidity Risk

Currency Risk

Fixed-Income Risk, Equity Risk, Commodity Risk
Financial markets and products in debt, equity and derivatives
Volatility as a feature of financial markets
Importance of risk management for hedging volatility

4, Introduction to Hedging
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Linear Risk, Non Linear risk
Modeling Risk Factors
Dynamic hedging, Optimal Hedging

5. Introduction to VAR
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VAR as Downside Risk

VAR: Definition, Caveats

VAR Parameters: Confidence Level, Horizon, Application: The
Basel Rules

Elements of VAR Systems

6. Introduction to Credit Risk
Overview of Credit Risk
Drivers of Credit Risk
Measurement of Credit Risk
Credit Risk vs. Market Risk
Measuring Credit Risk
Credit Losses
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Course Director

Vaidya Nathan, has worked with
JPMorganChase Bank in Hong Kong, Ne
York, and Singapore and has beer
advising financial institutions and
corporates in AsiPacific region on
hedging and risk management. He
specializes in Fixed Income, Foreig
Exchange and Credit Derivative products
He has also advised corporates in
Telecom, Media and Technology space o
acquisiton, financing, capital structure
advisory, alternative investments,
divestiture, and debt restructuring. He is
also conducting training for students
undertaking CFA and FRM (GARF
examinations.

He holds a bachelors degree in Electrice
Engineering from Indn Institute of
Technology (IIT), Kanpur, and an MB/
from Indian Institute of Management
(lIM), Ahmedabad. He is a certified
Chartered Financial Analyst (CFA) from thi
CFA Institute, Charlottesville, and a
Financial Risk Manager (FRM) by the
Global Assoation for Risk Professionals
(GARP), New York.

With his vast and wiepth knowledge on
financial topics, Vaidya Nathan is training
and carrying out workshops on various
topics like Quantitative Fixed Income
Research program, Financial Statemen
Analysis,Interest Rate Derivatives, Basel
Il, Financial Modeling in Excel and so on
The practical courses rendering simple
and thorough understanding of the
subject have been his USP. He ha
conducted public & private workshops for
and on behalf of Deutsche BanRun &
Bradstreet, Genpact, Citibank, Lehmar
Brothers and the likes.
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9 Joint Events

9 Measuring Actuarial Default Risk

9 Bankruptcies (Few cases from BIFR or borrower defaults such
as Metal Box, Enron, Jain irrigation systems etc to be
included)

Managing Credit Risk

9 Measuring the Distribution of Credit Losses
9 Measuring Expected Credit Loss

| Expected Loss over a Target Horizon

9 The Time Profile of Expected Loss

9 Measuring Credit VAR

q Portfolio Credit Risk Models

Credit Risk: Business Analysis Perspective

9 Analysis of industry demand and supply conditions.

9 Analyzing the competitive advantage of the industry using
porter framework.

9 Identification of key success factors for firms in the industry.

9 Summarizing the business risks faced in the industry

Financial Analysis

| Financial statement analysis

9 Fund flow cash flow analysis

9 Receivables analysis

9 Analysis of working capital management
| Determinants of capital structure

9l Financial strategy and risk

Management Risk

9 Corporate governance

| Best practices in risk management and corporate control.
9 Risk appetite and depth of management.

91 Succession plan for management

Operations Risk

1 Definition of operations space in banking institutions.

I Share holder value and operational excellence.

9 Definition of ops risk- Basel Il approach

9l Operations risk events -discussion.

9 Impact of operations risk events

9 Regulatory review on operations risk- RBI guidelines to be
briefed.

9 Fundamentals of basic indicator approach and advanced
approaches- LDA (loss distribution approach)

9 Identifying the key risk indicators.

9 Data requirements and data mining for operations risk.

9 Problems in data collection, aggregation of operational risks
at the Bank level and cause effect analysis.

I Case studies in operations risk



Easy ways to register

E mail: info@investecc.com
Tel.: +94 11 772 642592, 2 6998874 884444
Fax: +94 2 699885

Mail:  #42/3, Horton Place, Colombo 07, Sri Lanka

Standard fee: Rs. 25,000/- Discounted fee: Rs. 23,750/-*

*Discount of 5% when you register and make payment beftbidarch 2010 inclusive. Please note, payment
must be received prior to course start.

Registration form
Delegate details

Surname (Mr/Mrs/Ms) Y XX XXX DPPPDPPPDPPDPDPPDOPPDPPPDPPPPPDOPDPDPPDDPDDD.DPDN.DP.D.D(

First name Y XXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXX
Position Y XXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXX
Department YXXXXXXXXXXXAXXXXXXXXXXXXXXXXXX XXX XX XXXXXXX
Company Y XXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXX
Address Y XXXXXXXXXXXXXXXXXXXXXXXXXEXXXXXXXXXXXXX X XX
Telephone Fax Y XXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXX XXX XXX X
Email Y XXXXXXXXXXXXXXXXXXXXXXXXXXXXX XXX XX XXX XXX X

I have read and understood the booking terms and conditions

XXXXXXXXXXPX XXX XXX XD
Signature Date

Registration Fee: Rs. 25,000/- + Government Tax (VAT and NBT) applicable per person for 2-day workshop. Fee includes tuition, lunch,
refreshments and course materials. An invoice will be sent upon receipt of registration form. Please note that payment must be received a day
prior to the course day.

Payment: Cheque payable to Investec Capital (Pvt.) Ltd.

Investec Capital (Pvt.) Ltd.

Inves tec #42/3, Horton Place,

® Colombo 7, Sri Lanka
Capltal Tel +94 11 2699888, 2699887, 4884444 Fax +94 11 2699885
E mail - info@investeclk.com Web - www.investec.lk
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