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Introduction:

This training program covers Basel Il Standards, Risk Assessment, and Stress Testing in the financial sector,
focusing on regulatory compliance, risk management, and stress testing techniques. Participants learn to navigate
Basel Ill regulations, conduct risk assessments, and implement stress testing practices for financial stability and
regulatory compliance. Through interactive sessions, they gain practical insights into risk mitigation and compliance
strategies.

Program Objectives:
At the end of this program, the participants will be able to:
¢ Understand the core elements of Basel 3 framework.
e Comprehend matrices and basic procedures for evaluating credit, market, and operational risks.
¢ Reinforce the understanding of the importance of stress testing as an integral part of risk management.

¢ Apply analytical skills to identify concentrations of credit risk, funding risk, and systemic liquidity risk.

Target Audience:
e Bank executives and senior management.
e Compliance officers and regulatory compliance teams.
¢ Risk managers and analysts.
¢ Financial regulators and policymakers.
¢ Auditors and internal audit teams.
* Legal and governance professionals in financial institutions.
¢ Financial analysts and investment professionals.
* Internal auditors.
¢ Regulators and policymakers involved in risk oversight.
¢ Quantitative analysts and risk modeling teams.
¢ Business executives responsible for risk management decisions.

* Senior management involved in risk oversight and decision-making.
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Program Ouitline:
Unit 1:
Overview of Basel Il Standards:
e Introduction to Basel Ill framework.
¢ Objectives and goals of Basel lll.
e Key components of Basel Ill regulations.
¢ Implementation timeline and milestones.

e Implications of Basel Il on financial institutions.

Challenges and criticisms of Basel lIl.

Unit 2:
Risk Assessment Methodologies:
¢ Understanding different types of financial risks.
e Overview of risk assessment frameworks.
¢ Quantitative and qualitative risk assessment techniques.
* Role of stress testing in risk management.
¢ Integration of risk assessment into decision-making processes.

* Case studies illustrating effective risk assessment practices.

Unit 3:
Stress Testing Fundamentals:
¢ Definition and purpose of stress testing.
* Types of stress tests: scenario-based and sensitivity analysis.
e Development of stress testing scenarios.
¢ Data requirements and collection for stress testing.
e Interpretation and analysis of stress testing results.

Continuous improvement and refinement of stress testing methodologies.
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Unit 4:

Implementing Basel Il Standards:
e Compliance requirements and regulatory expectations.

e Internal governance structures for Basel Ill implementation.

Capital adequacy and liquidity management under Basel Ill.
¢ Risk management practices aligned with Basel Il principles.
¢ Reporting and disclosure obligations under Basel lll.

¢ Monitoring and evaluation of Basel lll implementation progress.

Unit 5:
Case Studies and Best Practices:
¢ Real-world examples of Basel Ill implementation.
¢ Challenges faced by financial institutions in complying with Basel Ill.
e Successful strategies for overcoming Basel lll compliance hurdles.
* Lessons learned from Basel Il implementation experiences.
¢ Best practices for integrating Basel Ill standards into risk management frameworks.

e Future outlook and potential developments in Basel Ill regulations.
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