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Course highlights:

Day two

Day one

Delivering the operational risk component

of enterprise risk management

Combining top down and bottom up
approaches to scenario analysis

Establishing the relationship between

external data

and expert opinion to enhance predictive

Integrating internal losses,
capabilities

operational risk and the business control

environment

Offsetting operational risk regulatory and
economic capital through insurance

Calibrating frequency and severity distributions

to ensure good quality model input

————--v
--———————

i

T

W

._m_m_m
Ay
.________

A
---___—v-

o —

_“_m..____

(1]
A

—




OpRis
pCorlflf)z]jance

About the course

In today’s volatile market conditions financial
institutions are faced with the threat of
significant operational losses from all sides.
Moreover, both regulators and senior
management want clear evidence that
operational risk frameworks are risk sensitive
and closely aligned to the firm’s risk profile.
This executive seminar is designed for
operational risk, compliance and internal
control managers wishing to proactively deal
with the challenges of today and tomorrow.

Remember, to get full value from the
programme you will need to join us for
both days but if you are unable to take two
days out of the office, why not attend the
day of your preference as each day can be
attended separately.

Proactively managing
operational risk

London
22 -23 September 2009

Who should attend?

This intensive two day seminar is designed
for operational risk, compliance and internal
control managers within investment and
commercial banks, asset managers, central
banks, hedge funds and life insurers. It is
particularly appropriate to those working in
the areas of:

— Operational risk and compliance
— Group risk

— Operations

— Business risk

— Due diligence

— Internal audit

— Enterprise risk management

— Internal control

Learning outcomes

— Assess the value of scenario analysis
in transforming expert opinion into
operational risk mitigation

— Examine how a firms loss experience
credibility can be improved by long-
term observation

— Compare how loss-related and cause-
related indicators can be used to
enhance predictive capacity

— Investigate the practical challenges
of the use test in embedding
operational risk management

— Find out about what senior
management actually want from
operational risk reports

— Review the value of enterprise risk
management programmes in
improving efficiency of risk capital
allocation

— Identify the capital discounts that are
available under Basel Il if insurance is
used as an operational risk hedge

Venue & accommodation

London
Please check website for updates

Book now
Q_‘iZ”\.’ call— +44 0870 240 8859
%%( . . - email—  traininginfo@incisivemedia.com
maswefra/n/ng web— incisive-events.com/oprisk

Oprisk
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Course tutors:

-ondon “Not everything
Christopher Lotz .

Head orSection,. Department W h |C h counts can
Cross-Sectoral Risk Modelling, BaFin

Giinther Helbok be counted and
Head of Operational Risk & Risk .
Integration, BANK AUSTRIA, member NOot eve ryt h N g

of UNICREDIT GROUP

Joerg Fritscher th at Ca n be

Risk Analytics & Instruments, 17,
DEUTSCHE BANK AG counted counts

Peter Hoflijk
Director of Operational Risk,

FORTIS BANK Albert Einstein

Ferry Bleijenberg
Head of Operational Risk Management,
GE CAPITAL GLOBAL BANKING

Jo Powis
Head of Operational Risk and Insurance,
SCHRODERS PLC

Lars Hansén
Chief Risk Officer, SEB LIFE DIVISION

Jan Hedqvist
Senior Risk Analyst, SWEDISH FINANCIAL
SUPERVISORY AUTHORITY

Andreas Merbecks
Managing Director, Group Operational

Risk, UBS
Book now
=z call—  +44 0870 240 8859
7 email—  traininginfo@incisivemedia.com

"“\S’ . o o . .
‘ maswefra/n/ng web— incisive-events.com/oprisk

Oprisk
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N Coming up in July and
September 2009

Can’t find what you're
looking for?

Counterparty Credit Risk
London, 13-14 July 2009

Incisive Training values our delegate T
www.incisive-events.com/ccr

feedback and is always looking for new
ideas and suggestions for interesting
topics you would like to see produced Islamic Finance

as a training course. If you would like London, 20-21 July 2009

to submit a subject area or have a topic www.incisive-events.com/islamicfinance
you would like to see covered at one of

traini ts pl tact . o
PNt .o Licuiy i
adriana.lobo@incisivemedia.com London, 14-15 September 2009
www.incisive-events.com/liquidity

Q\Q/K"’&; Gas Portfolio Optimisation

N incisivetraining London, 24-25 September 2009
www.incisive-events.com/gasportfolio

Valuation of Assets in Illiquid Markets
London, 25 September 2009
E: traininginfo@incisivemedia.com

Book now
e call— +44 0870 240 8859
Jw}”%/ “e e . _ email—  traininginfo@incisivemedia.com
maswefra/n/ng web— incisive-events.com/oprisk

Oprisk
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Proactively managing
operational risk

London
22-23 September 2009

London

Tuesday 22 September, 2009

Day

Operational risk assessment:

effectiveness over elegance

1 N

0830 Registration and coffee 1230 Lunch
0900 Utilising loss-related and cause- 1330 Integrating data sources
related indicators to enhance — Integrating internal losses, external data,
predictive capacity expert opinion and key risk indicators
- Adapting performance indicators - How does the value of internal data
to become risk indicators increase as its volume rises and
- Using line managers to identify variation between it decreases?
performance indicators and senior - Improving a firms loss experience
staff to ratify targets credibility as more losses are observed
- Aggregating risk indicators across over a longer time period
business lines ~ Using credibility theory to ensure
- Establishing a common risk language capital charge is largely determined
through summarising findings on a by internal loss experience
heat map Tutor  Peter Hoflijk, Director of Operational
- To what extent do loss-related Risk, FORTIS BANK
indicators lack a forward looking ability
and risk sensitivity?
- Validation methodologies for risk indicators 1500 Afternoon break
- Back-testing operational risk indicators
against actual loss experience 1 530 Measuring economic Capita| for
Tutor  Christopher Lotz, Head of Section, operational risk
Department Cross-Sectoral Risk - Estimating loss distribution by modelling
Modelling, BaFin frequency and severity of losses:
- Modelling frequency of losses using
1030 Morning break discrete distributions
- Modelling severity of losses using
1100 Scenario analysis: transforming continuous distributions
expert opinion into mitigation - Calibrating frequency and severity
actions distributions to ensure good quality
— Combining top down and bottom up model input
approaches to scenario analysis - Accounting for parameter uncertainty:
- Defining sources of information for Impact on the capital requirement
assessment of risk scenarios — Using a goodness-of-fit test to
- Balancing qualitative and quantitative determine the appropriateness of a
|nforrT1at|on ) ) distribution
- Creating an IT environment supporting Tutor  Joerg Fritscher, Risk Analytics &
the easy assess.ment of‘rlsk.scenanos Instruments, DEUTSCHE BANK AG
- Linking scenario analysis with actual
loss data and risk indicators
Tutor  Gunther Helbok, Head of Operational 1700 End of day one
Risk & Risk Integration, BANK AUSTRIA,
member of UNICREDIT GROUP
Book now el s o
email—  traininginfo@incisivemedia.com I -
R . Incisivetraining
web— incisive-events.com/oprisk
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Proactively managing
operational risk

London
22-23 September 2009

London Wednesday 23 September, 2009 Embedding operational risk
Day management across the business
0830 Registration and coffee 1330 The use test: embedding
operational risk management
0900 Enterprise risk management: into day-to-day business
component operational risk and the business
— Understanding the ERM requirements control'envirgnment
coming out of the Basel Committee ~ Operational risk management as a
— Integrating operational risk into market source of 9“3"ty assurance
and credit risk metrics - Incorporating business feedback into
— Improving efficiency of operational risk operational risk management frameworks
capital allocation through an ERM Practical challenges of the use test
programme Tutor Jan Hedqvist, Senior Risk Analyst,
- Managing reputational risk through SWEDISH FINANCIAL SUPERVISORY
an enterprise-wide approach AUTHOR”:Y . . .
Tutor  Ferry Bleijenberg, Head of Lars Hansén, Chief Risk Officer,
Operational Risk Management, GE SEB LIFE DIVISION
CAPITAL GLOBAL BANKING
1500 Afternoon break
1030 Morning break
1530 Offsetting operational risk
9
1100 Operational risk reporting: regulatory and economic capital
brldgmg the risk-business divide through insurance
Questioning the assumptions: what - What are the'dlffere‘nces between
does senior management actually know operational risk mitigants and controls?
about operational risk measurement? - What are the capital discounts available
— The challenges of communicating under Basel Il if insurance is used?
information on risk and control - Matching policy coverage with loss type
performance - Backtesting of insurance assumptions
~ Risk appetite: what is an acceptable within model and internal data -
level of tolerance? - Applying for regulatory recognition of
_ Do we need a re-classification of capital alleviation: the documentation
operational risk events? requirements _
~ Undertaking causal analysis of - How does the effect of insurance on
operational risk capital compare to other measures?
Tutor  Jo Powis, Head of Operational Risk Tutor  Andreas Merbecks, Managing
and Insurance, SCHRODERS PLC Director, Group Operational Risk, UBS
1230 Lunch 1700 Close of seminar
Book now cal s aEss J\f”f”’
email—  traininginfo@incisivemedia.com &4\ ;
web— incisive-events.com/oprisk incisivetraining
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Registration & payment details
I would like to book:

g(i)%%) therflgrg i7riugust 2009) étf?enrgaArSgust 2009)
Day 1 £1150* £1250*
Day 2 £1150* £1250%
Day 1&2  £2124.15* £2499*

OpRisk and Compliance subscribers save 20% only when attending Day 1 & 2.
Please add your subscriber number here:

*Price excludes VAT @ 15% (Discounts cannot be combined) LDN 4414/09
Please complete the form below in BLOCK CAPITALS.

Email

Title First name

Family name

Job title / Position

Department

Company

Address

City

Post/zipcode Country

Telephone (direct)

Telephone (main)

Fax

Approving manager

Training manager

Please note that payment must be received prior to the start of the event. A pro-forma invoice
will be forwarded to you automatically should you not provide details with your booking.

D | have enclosed a cheque made payable to Incisive Financial Publishing Ltd.

Please debit my:

|:|Amex |:|Visa DMastercard DMaestro—IssuenumberDjj:'
cardro:| | [ [ ([ [ T[T T LT TT]

Expirydatel | | | |CVS| | | |

Account address if different from above

| have read and agree to the terms and conditions:

Signature

Date

Incisive Financial Publishing Ltd. VAT No: GB 7569 78165 For companies in EU member states only.

Please write your VAT/TVA/BTW/IVA/ MCMS/MWST/FPA number here:

Payment is required prior to the event. If you require an invoice please inform us stating whether you need an
original or a fax copy. We accept company cheques, credit cards and bank transfers. Please allow a minimum of

seven working days for a bank transfer to reach us and phone or fax us when it has been sent. Please state the
event name and delegate name to which it relates.

Book now

call— +44 0870 240 8859

email—  traininginfo@incisivemedia.com
fax— +44 (0)20 7504 3730

web— incisive-events.com/oprisk
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Your fee

Your registration fee includes breakfast, lunch and refreshments and your
documentation pack. Book online or fax the completed form with your credit
card details, or follow up the provisional reservation with a cheque made
payable to Incisive Financial Publishing Ltd. In order that we process your
registration with maximum efficiency, we request that a copy of this booking
form accompanies your payment.

Subscriptions

If you currently don't subscribe to OpRisk and Compliance magazine please
contact nick.coles@incisivemedia.com for more information.

Accommodation

Please see website for more information

Customer Services

London Office US & Canada Office

mail —  Conference Administration, mail—  Conference Administration,
Incisive Media, Haymarket House,  Incisive RWG, 120 Broadway,

28-29 Haymarket, London, 5th Floor, New York,

SW1Y 4RX, UK NY10271, USA

call— +44 (0)870 240 8859 call— +1(212) 457 9400

fax— +44 (0)20 7504 3730 fax— +1(646) 417 7705
email— conf@incisivemedia.com email— conf@incisivemedia.com

Warning: OpRisk and Compliance is a registered trademark, and the title, contents and style of this brochure are
the copyright of Incisive Media. We will act on any infringement of our rights anywhere in the world. © Incisive
Media.

Cancellation: A refund (less 10% administration fee) will be made if notice of cancellation is received in writing
three weeks before the event. We regret that no refunds can be given after this period. A substitute delegate is
always welcome at no extra charge.

Disclaimer: The programme may change due to unforeseen circumstances, and Incisive Media reserves the right
to alter the venue and/or speakers. Incisive Media accepts no responsibility for any loss or damage to property
belonging to, nor for any personal injury incurred by, attendees at our conferences, whether within the
conference venue or otherwise. *All discounts must be redeemed when booking, discounts will not be valid or
applied after this time. Incisive Financial Publishing Ltd reserve the right to decline any discount offers and this
offer cannot be used in conjunction with any other offer.

Incorrect mailing, data protection: If any of the details on the mailing label are incorrect, please return the
brochure to our database administrator at Incisive Media so that we can update our records and ensure that
future mailings are correct. Please find our mailing address and fax details above.

By registering for this training course, Incisive Media* will send you further information relating to this event. In
addition we will send you information about our other relevant products and services which we believe will be of
interest to you. If you do not wish to receive other relevant information from Incisive Media via a particular medium
please tick the following relevant boxes: Mail O Phone OO Fax [0 Email OJ. Incisive Media will also allow carefully
selected third parties to contact you about their products and services. If you do not wish to receive information
from third parties via any of the following media please tick the relevant boxes: Mail 0 Phone [ Please tick if you
are happy to receive relevant information from carefully selected third parties by Email O and Fax [J. Please
remember that if you choose not to receive other literature you may miss out on some exclusive offers.

*For a list of companies included in Incisive Media please see our website — www.incisivemedia.com/dataprotection

‘Good delivery and
appropriate agenda
to the audience
needs with lots of
industry and
practical knowledge”
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