EMITPONH KE®AAAIATOPAL

[TPOX : Kvapwokéc Emyaipnosic llapoyng Exevovtik@v Yanpeoiov

AIIO : Emrpon Kepaloayopdc
HMEPOMHNIA : 21 Mdiov 2008

AP. ETKYKAIOY : EI'144-2008-09

AP. DPAKEAOY : E.K.6.1.14

OGEMA : AETTONEPELES Y10 TO CEPIVAPLO GYETIKA IE TN GUUTANPOCT TOV

EVTVTTOV VL0 TOV VTTOAOYIGHO TNG KEQUAULOKIG EMAPKELNG TOV
KEIIEY

e ovvéyewn g Eykvkiiov EI'144-2008-08 n Emitponn) Kepoiawoyopds (‘n Emtponn’)
embopel pe v mapovoa eykvkAlo va evnuepmoet Tig Koumprokég Emyeipnoeic Tlapoyng
Enevdvtikdv Yrampeowov (‘ot KEITEY”) ywo to axolovba:

1.

3.

5.

To cgpvaplo Ba de&oyBel otig 9 kot 10 Tovviov 2008 oto Ymovpyeio Okovouik®dv
(1°¢ 6pogog, aifovoa 4160-4161) ot Acvkoocio. Emicuvimtetol to mpOYypOLLIS TOV
ocepvapiov (ITapdptua A). To cepvapro Ba deaydei otV AyyAikn yAdooa.

AOY®D avénuévov evolapépovtog, To oepvapto Bo eravoinedet otic 17 kot 18 Iovviov
2008 oto Yrovpyeio Owovopkav (1°° 6pogog, aifovoa 4160-4161) ot Acvkoocio.
To cepvdpro Ba de&oyBel otnv EAANviKY| YADGGO.

Olo ta dtopo mov OMA®oovV cLUUETOY] Bo evnuepmBolv pEG® MAEKTPOVIKOD
TaYLOPOUEIOL YlOL TNV MUEPOUNVIDL TOV CEUVOPIOV GTNV OOl GLUTEPIANPONKE TO
OVOLLOL TOVC.

To kOCTOC GLUUETOYNG OVEPYETOL OE TPloKOcle mevvia gup® (€350) ava

ovppetéyovta. To k66TOG cvupeTons Ba mpémel va kotafAndel wpwv 1 deEaywyn

TOV GEPVOpioV e Evay amd TOVG TTo KAT® TPOTOLG:

e ue emrtoyn oto ovouo ‘Emrpomn Keparaiayopdc Kompov’ n omoio mapadideton
oto Aoylotipro ¢ Emtrpomig (1°° 6pogoc) kabnuepvd (8:30 mp — 14:30 up), i

e ue peToeopd ypnudtov otov  tpamelikd  Aoyapruoud g  Emrpomng
CUUTANPAOVOVTOS TO EMCVLVOTTOUEVO EVIVTO e OAEG TIG OTOPAITNTES TANPOPOPIEG
(ITapaptua B).

IMa toydv amopieg N emmpdcobetec mAnpoopiec avaeopikd pe T oeaymyn twv
oepvapiov propeite vo emkowvoveite pe v ko Kovda Aaldpov (tnA. 22875475 1
otV NAektpovikn devbuvon) investmentfirms@cysec.gov.cy ).

Me extipunon

[Mopyog Xapaidpumoog
[Ipodedpog Emrponnc Keparatayopdc


mailto:investmentfirms@cysec.gov.cy

ITAPAPTHMA A

Day 1:
Time Subject Duration
08:15-08:30 Registration
08:30-10:00 Introduction 25°
e Overview of Basel 11
e The three Pillars
o Pillar 1: Risks and Approaches
o Capital Adequacy — the formula
Basel II — Pillar 1 calculations 30°
e Overview of Types of Risk in Pillar 1
e Methods of calculation of capital requirements under
Pillar 1 (Standardised and Advanced Methods)
CoRep Templates
o Introduction of CoRep templates and their scope 35°
e Connection of templates to Pillar 1 methods per risk
type
10:00-10:20 | Break
10:20-13:00 Credit Risk — The Standardised Approach 60’
e Overview of the method
e Asset classes (portfolios) under the standardized
approach
e (alculation of Risk weighted Assets
o Use of Credit ratings
e Credit Risk mitigation techniques (Simple and
Comprehensive)
Credit Risk Example
e Application of credit risk capital requirements using the 60’
corresponding CoRep template
13:00-13:20 | Break
13:20-15:00 Operational Risk— Basic Indicator Approach and 40°
Standardised Approach
e Overview of the Methods
¢ Qualitative criteria for the Standardised Approach
Operational Risk Example
e Application of operational risk capital requirement
using the corresponding CoRep template for both the 60’

Basic Indicator and The Standardised Approach




Day 2:

Time

08:30-10:00

Subject

Market Risk-The Standardised Approach

e Overview of the methods regarding equities, traded
debt instruments, commodities and foreign exchange

e General and Specific Risk

Market Risk foreign exchange example
e Application of market risk capital requirements for FX
using the corresponding CoRep template

Market Risk commodities example
e Application of market risk capital requirements for
commodities using the corresponding CoRep template

Duration

40°

25°

25°

10:00-10:20

Break

10:20-11:50

Market Risk Equity example
e Application of market risk capital requirements for
equities using the corresponding CoRep template

Market Risk Traded Debt Instruments example

e Application of market risk capital requirements for
Traded Debt Instruments using the corresponding
CoRep template

40°

50°

11:50-12:10

Break

12:10- 13:10

Capital Base

e Overview of the CoRep template for Capital Base.

e Application of capital base using the corresponding
CoRep template

60’

12:30-12:50

Break

12:50-14:50

14:50-15:10

Case Study
e A simple but comprehensive case study covering the
following approaches
e TSA for credit risk
e TSA for market risk
e BIA for operational risk

Wrap up and Questions

120°

20°




ITAPAPTHMA B

EMITPONMH KEPAAAIATOPAL

ENTYIIO META®OPAX XPHMATQN

— [opoxkar®d ocvpminpoote Ta otoryeio kov amooteilete 10 'Evivmo oty
Tpanela cog

TPAIIEZA KYIIPOY ATA
Asvkooia - KYTIPOX
SWIFT code: BCYPCY 2N

Ovopo XPEQXTH:
oAy / Xopa : /

([16M) (Xdbpa)
Iloco: £AK. oam6 Tp. A/opé ap..:

Ieprypaeny/ ap. Typoroyiov:

I[TAHPOMH EIX: Ap. A/opod: .:
IBAN CY27 0020 0118 0000 0005 0024 4300

Tpanelo Kdnpov
TnA.: (00357) 22 666266
®ag: (00357) 22 668249

AIKAIOYXOZ: EIITPOIIH KEPAAAIAT'OPAX KYITPOY

YHMEIQXZH: EmBdpuvon tpanelicdv e£0dwv and 1o Xpedotn

STAZIKPATOYE 32, 4° OPO®OS, T.0. 24996, AEYKQSIA, KYNPOE, THA. 22 875475, ®A=. 22 754671 e-mail:
info@cysec.gov.cy , http://cysec.gov.cy
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