Example of training:

Liquidity Risk Management

Context & Goals

e Presentation of latest
techniques to estimate
Liquidity risks in european
banks

e Overview of the regulatory
context (Basel I, Basel Sound
Principles, ILAA, ILAAP,
Solvency )

e Real-Life case studies
e Benchmarks and survey results

e This training was performed in-
house for several of our clients

Benefits
e Practical examples and market
best practices

e Benchmarks and peers
comparisons

e Practical exercises on real data

e Possible discussion /exchange
about difficulties with other
companies
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Deliverables

e Set of slides with the methodology
e (Case studies and exercises

e Survey results

ewan

Agenda

Introduction: definition, taxonomy and
related organization of banks

Typical liquidity management approaches
and metrics

Basel Committee principles and emerging
regulations (example of ILAAP)

Liquidity Management among Belgian
Banks
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