Program on Stress Testing, Risk Management and

Capital Planning
August 30-31, 2017, Mumbai

Nominations now open. NOMINATE NOW

S CAFRAL

RESEARCH AND LEARNING
Promoted by Reserve Bank of India

Program Description

Stress Tests are being used for several purposes in the recent past. As a
macroprudential surveillance tool, Stress Tests attempt to identify build-up of
systemic risk and vulnerabilities in the financial system. The US and the
European Union have used Stress Tests as a crisis management tool. The
Supervisory or Microprudential Stress Tests assess an individual bank’s health.
Stress Tests are also being used as a part of the regulatory capital framework
by prescribing the minimum level of capital that a bank must maintain even
under stress situations. In addition, banks carry out their own internal stress
tests from risk management and strategic perspectives.

The post crisis regulatory reforms have profound implications for risk
management and capital planning in banks. Internationally, the supervisory
authorities are focusing on adequacy of buffers (viz., capital buffers, leverage
buffers, liquidity buffers, systemic-bank buffer and Pillar 2 buffer). This has
implications for capital planning and discretionary distributions by banks.

In the Indian context, RBI’s Financial Stability Report (Dec 2016) assesses (i) the
performance of the financial sector on functional aspects and (ii) resilience
using macro-stress tests through scenarios and single factor sensitivity
analyses. The resilience of the Indian banking system is assessed against
macroeconomic shocks by using a series of macro-stress tests for credit risk at
the system, bank-group and sectoral levels.

Program Highlights

In the context of the above developments at the global and Indian level, the
Program will focus on practical implementation of frameworks for Stress
Testing, risk management and capital planning. Experts from abroad and India
will make presentations on topics such as:

» Global developments in Micro and Macro Stress Testing

» Basel lll Capital Buffers and Capital Planning: International Best Practices

» Stress Testing of banks in Europe: Recent Developments, Lessons

Learned

» Stress Testing the Indian Banking System by RBI

» How to implement Stress Testing in a Bank: Key Issues and Challenges

» Liquidity Risk Management: Supervisory expectations

Participant Profile

Senior officers (AGMs and above) of banks, financial institutions and RBI.

Program Conditions

e  Program fee is payable before the program.

e Nomination may be cancelled up to seven days before the program.

e  The organisation may depute another officer at the same level for the program, if the
nominated person cannot attend the program.

e  Program fees will not be refunded, if the nomination is cancelled within seven working
days of the program.

Date: August 30-31, 2017
Time: 8:45 hrs. to 17:45 hrs.

Venue: The Sunset Lounge, Trident
Hotel, Nariman Point, Mumbai

Type: Non-residential program
Fee: Rs. 55,000/- + Applicable taxes

For filing online nominations, please

click on the link below:
http://cafral.org.in/Program

For more details, contact:

Senior Program Director
Amarendra Mohan

Tel: +91 22 2657 1020

Mob: +91 9820349455

Email: amarendra.cafral@rbi.org.in

Program Officer

Reeta Bose

Tel: 491 22 2657 1034

Mob: +91 9820368270

Email: reeta.cafral@rbi.org.in

Program Officer

Pushpalata Nadar

Tel: 491 22 2657 1014

Mob: +91 7709575481

Email: pushpa.cafral@rbi.org.in

Centre for Advanced Financial Research

and Learning (CAFRAL)
C-8 / 8th Floor, RBI Building,
BKC, Bandra (E), Mumbai — 400 051
www.cafral.org.in
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