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Asia Pacific Risk Convention

Please Register Separately for Master Classes

TUESDAY, OCTOBER 26, 2010

Pre-Congress Master Classes

Registration opens at 8:30am and both master classes commence at 9:00am.

Each program includes two refreshment breaks and lunch. These session descriptions
outline the subject areas that will be covered in greater detail during these two
concurrent master classes.

Master Class A | Integrating Economic Capital for Financial Institutions

Permanently maintaining adequate capital and liquidity reserves is at the forefront of
both regulators’ and corporate boards’ agendas. In the aftermath of the financial crisis,
a broad range of corrective actions is sweeping across Asia. This master class provides
practical insight into new tools and strategies for better management of capital at risk
and liquidity buffers, and for selling the value of risk management to senior executives.

Moderator:

Diane Reynolds,
Senior Director,
Economic Capital
Solutions, Algorithmics
Selling Risk Management’s Value Proposition to Senior Managers

« Evolution of risk management functions

* Incorporating financial risk management into company strategy

* Implementation approaches

Teresa Lin, Senior Advisor, Institutional Banking Group and China; Vice Chairman,
DBS Bank (China) Ltd.

New Tools and Strategies for Balance Sheet Risk Management

*  Regulatory incentives and sound management practices

*  What does “integrated risk management” mean?

«  Tying risk management to business processes and the cost of capital
Mikkel Larsen, Regional Chief Financial Officer, Asia Pacific, UBS AG
Heleodoro Ruiz, Director, Credit & Operational Risk, Banorte

Critical Review of Credit Economic Capital Practices and Applications

»  Common modeling methods, including input/output

Knowledge Partner * Is the gap between economic capital and regulatory capital (models) increasing?
«  Common performance issues and practical solutions

«  Credit portfolio management: a hands-on case study
g Diane Reynolds, Senior Director, Economic Capital Solutions, Algorithmics
Integrated Asset-Liability and Capital Management for the Fund Management Industry
¢ State-of-the-art fund management: risk integration and macro hedges
« Liability portfolio replication
« Addressing current challenges
Sherry Du, Principal Consultant, Towers Watson

Jimmy Hew, General Manager, OCBC Securities Hong Kong
Wilkie Lai, Chief Risk Officer, Tribridge Investment Partners Limited
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Moderators:

Christopher Donohue,
Ph.D.

Managing Director
Research and
Educational Programs,
Global Association

of Risk Professionals

Samuel Po-Shing Wong,
Ph.D.

Adjunct Associate
Professor, Chinese
University of Hong Kong,
and Chief Consultant,
RiskMan Limited

>>Click here to register online

Practical Approaches to Upgrading Counterparty Credit Risk Management Practices
*« How is counterparty credit risk management changing?

«  Building blocks required for counterparty credit risk management

» Status of Asian banks’ practices and current action items

Philip Goeth, Ph.D., Managing Director, Asia Pacific, Global Financial Services
Industry, Deloitte Touche Tohmatsu, CPD Ltd

Heleodoro Ruiz, Director, Credit & Operational Risk, Banorte

Kayoko Yamanishi, Senior Vice President, DBS Bank

TUESDAY, OCTOBER 26, 2010

Master Class B | New Topics in Quantitative Risk Measures

Regulatory changes; a new emphasis on adequate liquidity; growing concern over loom-
ing asset bubbles in Asia; and renewed debate over the value of VaR post-crisis are
among the many factors feeding into the equation that is quantitative risk measurement.
We discuss critical ways in which the field of quantitative risk management is changing.

Key Issues this master class will address:

Credit Risk Measures

*  Credit risk decomposition—probability of default, exposure-at-default
« Default correlation modeling—mixed effect models, frailty models

¢ Credit VaR and stress testing

*  New regulatory approaches

Managing and Mitigating an Asian Asset Bubble

* Bubble metrics—speed, scope and risk measures

* Scenario analysis—persistent trends versus sharp turns

* Bank strategies to monitor cash flow

*  Flexible ALM strategies

*  Regulators’ tools to deflate bubbles and prevent repeat occurrences

Market Risk Measures

«  Volatility—market price variations
* VaR

* Stress testing

«  New regulatory approaches

Liquidity Risk Measures

«  Trading versus funding liquidity risk

* Interest rate risk

¢ Funds transfer pricing: liquidity term structure

«  Approaches to trading liquidity measurement

*  New regulatory approaches—including from Basel and the FSA
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Pricing and Registration

Click here to register online.

GARP FRM® and ERP® Holder GARP Member Standard Rate
Convention USD 599 USD 899 USD 1099
Master Classes USD 199 USD 249 USD 299

Standard Pricing applies to Affiliate and Non-Members of GARP

Team Discounts
We are pleased to offer discounts for teams of four (4) or more individuals registering at the same time. Please email
events@garp.com for full details.

CANCELLATION POLICY

Please note that payment of your registration fee must be made in full in advance of the event. Confirmation of your registration will only be issued after
we receive payment of your registration fee. We reserve the right to cancel your registration if your invoice remains unpaid for more than 30 days. Can-
cellations must be made in writing 21 days in advance of the meeting, and are subject to a 20% administration fee. Substitutions will be accepted with
prior notice at no extra charge. We regret that there are no refunds for cancellations within 20 days of the meeting, or for participants who are unable
to attend on the day. Should you have a question about the payment of your registration fee, please email: events@garp.com. Indemnity | Should the
venue or the speakers change for any reason outside the control of GARP, or the event be cancelled due to industrial action, adverse weather conditions,
or an act of terrorism, GARP will attempt to reschedule, but the client hereby indemnifies and holds GARP harmless from and against any and all costs,
damages and expenses, including attorneys fees, which are incurred by the client. Program Change | It may become necessary—for reasons beyond our
control—to alter the content or timing of the program or the identity of the speakers. These changes do not justify any refunds.

GARP Events Photography Release | By registering for and attending this GARP event, you agree to abide by our photography policy, giving your
consent to the use and publication of photographic portraits or pictures of you. Please review the model release policy on the events website at
www.garp.com/events. If you do not agree to this policy please email: events@garp.com.

m GARP is registered with the National Association of State Boards of Accountancy (NASBA) as a sponsor of continuing professional education on the National Registry
of CPE Sponsors. State boards of accountancy have final authority on the acceptance of individual courses for CPE credit. Complaints regarding registered sponsors
sTOnsors  may be addressed to the National Registry of CPE Sponsors, 150 Fourth Avenue North, Suite 700, Nashville, TN, 37219-2417. Website: www.nasba.org.

CPD units may be avail- FI 3
able for ACCA members i

As a participant in the CFA Institute Approved- @FIRMA FIRMA is pleased to support GARP training

Provider Program, GARP has determined that ot e and education programs worldwide. FIRMA
that follow the ACCA i this program qualifies for credit hours. If you are members who attend GARP-sponsored
Realise unit route. Visit a CFA Institute member, CE credit for your education programs are eligible to receive
www.accaglobal.com/ participation in this program will be automati- FIRMA continuing education credits based
members for information. cally recorded in your CE Diary. upon 1 CPE per 50 minute training segment.
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