
Seminars in Luxembourg for 20 bankers from Bosnia and Herzegovina, Bulgaria, Cyprus, Croatia, Czech Republic, Egypt, El Salvador, Estonia, Hungary, Kazakhstan, Latvia, Lebanon, Lithuania, Macedonia, Malta, Mongolia, Montenegro, Poland, Romania, Russia, Serbia, Slovakia, Slovenia, Tunisia, Turkey and Ukraine

RISK MANAGEMENT

ORGANISATION SHEET

	General 

objectives


	
	· Provide high quality training in Financial Risk Management

· Focus on regulatory requirements (Basle II)

· Prepare for the international examination of Global Association of Risk Professionals (GARP)


	Structure
	
	1- Preparation session

· Dates: October 6 to 8, 2008 – optional part

October 9 & 10, 2008 – compulsory part

· Objectives: see the internet link: http://www.attf.lu/packages_display.php?ref=8
· Prerequisites: 

A basic knowledge of mathematics and statistics is welcome. As this seminar serves as a preparation, the requirement level in quantitative proficiency is low.

2- Principal session :  “Financial Risk Management”

· Dates: October 13 to 17, 2008

2. Objectives: please see the internet link: http://www.attf.lu/packages_display.php?ref=8
· Prerequisites:
Participants in the seminar should have had prior exposure to quantitative methods, derivatives and fixed income markets. At a minimum, they should have taken the equivalent of an investment class in a conventional MBA program.

3- Examination and certification (strongly recommended)

· Dates: November 15, 2008
Participants wishing to take the examination are 

requested to register directly with GARP. For more 

information please consult the following website :

http://www.garp.com/frmexam/FRMCalendar.asp


	Materials


	
	The seminar will follow the structure of the following book, revised for 2004:  Philippe Jorion, Financial Risk Manager Handbook, Wiley, 2007 (4th edition). 

The book provides the core body of knowledge for financial risk managers.  It was designed to provide support for candidates taking the Financial Risk Manager (FRM) examination administered by the Global Association of Risk Professionals.
1. Background material can be found in the following books, which are also on the FRM study guide list: 
· John Hull, Options, Futures, and Other Derivatives (6th edition, 2006), Prentice Hall

· Bruce Tuckman, Fixed Income Securities, (2nd edition, 2002), Wiley.

A complete syllabus will be distributed to the seminar participants with a list of selected references. 


	Methodology


	
	The programme is based on the concept of lectures 

alternating with workshops.


	Prerequisite


	
	Participants in the seminar should have had prior exposure to quantitative methods, derivatives and fixed income markets.  At a minimum, they should have taken the equivalent of an investment class in a conventional MBA program.


	Target group


	
	Persons with a good knowledge of English and specialising in the field of Finance and/or Risk Management: 

· risk managers ;

· treasurers and traders ;

· risk analysts ;

· portfolio managers ;

· …


	Participants


	
	Maximum 20 participants per session

· 20 candidates from Bosnia and Herzegovina, Bulgaria, Cyprus, Croatia, Czech Republic, Egypt, El Salvador, Estonia, Hungary, Kazakhstan, Latvia, Lebanon, Lithuania, Macedonia, Malta, Mongolia, Montenegro, Poland, Romania, Russia, Serbia, Slovakia, Slovenia, Tunisia, Turkey and Ukraine– selected by the experts, PRIM and the seminar organisers according to the relevance of applicants’ profile, including both central and commercial bankers.

· Other participants: from Luxembourg-based banks


	Language 
	
	English (without translation)


	Dates


	
	1- Preparation session optional depending of the selection: 

· Seminar: October 6 to 8, 2008

· Arrival date: October 5, 2007

2- Preparation session for all candidates (compulsory)
· Seminar: October 9 & 10, 2008

· Arrival date: October 8, 2007

3- Principal session: 

· Seminar: October 13 to 17, 2008

· Departure date: October 18, 2008 for all participants.


3-Examination (Compulsory): November 15, 2008


