CPT PROGRAM: 10 Hours

Objeciives
Introducing the concept of market risk and the techniques in
measuring and managing the risk exposure.

Prograrn Ouiline
Development of market risk measurement and management
Bank book
Trading book
Fair value accounting
Identifying and measuring risk factors
Interest rate
Foreign exchange
Equity
Commodity
Valuation and risk analysis of derivative products
Futures
Forwards
Swaps
Options
Credit
Emerging market risks including currency crises
Value-at-Risk:
Definition
delta-normal
historical simulation
Monte Carlo
Limitations and alternative risk measures
conditional Value-at-Risk
Controlling and monitoring of risk exposure
Counterparty exposure management in trading portfolio
Stress testing
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Targei Audience

This is a generic course designed for banking
professionals from various business, corporate and
operation departments.

Speaxer

Mr. Fred Au, the former Managing Director of State Street
Bank and Trust Company, is an expert of Risk
Management. He is also the first Regional Director of
GARP-Hong Kong Chapter. He had been working with
multi-nationals both in the USA and Hong Kong including
State Street Asia, First National Bank of Chicago, Bangue
Nationale De Paris, Bank of Montreal, holding senior
management positions for 25 years.

Prograrm Details
Language : Cantonese
(supplemented with English materials)

Date 115, 22, 29 Mar & 12 Apr 2010 (Monday)
Time :19:00 - 21:30

Duration :10 Hours

Venue : 3/F Guangdong Investment Tower,

148 Connaught Road Central, Sheung Wan
(Sheung Wan MTR Station Exit C)
Fees : HK$1,600 (Individual Members)
HK$2,000 (Corporate Members’ Staff)
HK$2,400 (Non-members)
Early Bird : A HK$200 discount is given for enrollment
received on or before 1 March 2010
Enrollment : By fax at 2544 9946 or
In person at our Institute
Enquiry  :2815 1552 /2153 7879

Market Risk Measurement & Management (HP-P10-0302)

-
(as on I.D. Card)

Full Name : Mr/Ms Chinese Membership no.:
Organization: Position
Telephone Facsimile :
E-mail* : Mobile
* Course confirmation notice will be sent to you via this e-mail address one week before course commences
Address
Payment Method : _|Crossed cheque made payable to The Hong Kong Institute of Bankers (Cheque no.: )
_|credit card : _dvisa 1 Mastercard Amount: HK$
Cardholder Name : Signature :
Card No. : Expiry Date : (mm/yy)

Terms and Conditions

All fees paid are non-refundable and non-transferrable.

Participants who have settled payments will receive course confirmation by e-mail 7 days prior to the course date.

All payments must be settled before course commencement.

In case of over-subscription, priority will be given to those who have settled the course fees.

We reserve the right to cancel, modify and/or postpone the course.

The information given and personal data collected will be used for the purpose of administration and communication by the Institute.
Please refer to our web-site (www.hkib.org) for typhoon or rainstorm arrangement of programs.
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