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‘ Day 1: Wednesday, 24 November 1999 I

8:30

10:55

Registration

Introduction from the chair

Soichiro Moridaira

Professor of Finance

Faculty of Policy Management
KEIO UNIVERSITY

Overview of the current ALM procedures
in financial institutions and identifying
their goals

* Analyzing ALM
o |dentifying the importance of transfer pricing
» Effective re-engineering of management systems

Donald van Deventer, Ph.D.
President .

Tatsuo Kishi
Managing Director
THE KAMAKURA CORPORATION

Preparing for a New BIS Capital Adequacy
Framework

* Highlights of the new framework
* Understanding the importance of advanced risk
management

Toshihiko Mori
Chief Manager
Financial and Payment System Office
BANK OF JAPAN

Morning tea

Overview of HSBC's approach to the ALM
function

* Analyzing market risk

e |dentifying credit risk

¢ Understanding liquidation risk
® Maximizing economic profit

Gerard FP. Byrne
Area Financial Controller
HSBC TOKYO BRANCH

Lunch
Integrated risk management and the

development of risk capital management
for ALM

'» Understanding the integrated risk management

framework

e Analyzing the different risk management ap-
proaches by identifying the different sources of
risk: market risk, credit risk, operational risk,
other risks

® Risk capital management :
— From passive to active management
- From one-way to two-way communication

 Establishment of the framework

Keniji Fl.;ji:'
General Manager, Risk Management Office
SANWA SECURITIES CQO., LTD.

REELH International Keynote Presentation

The latest developments in interest rate
risk management concepts for financial
institutions

e |dentifying the sources of interest rate risk expo-
sure for commercial banks: assets, liabilities,
optionality ,

e Traditional trading books vs. banking book,
interest rate sensitive items:

— Loans and deposits 2

- Money market and Capital market instruments

— Derivatives and other off-balance sheet items
* What is the BIS saying?:

— Standardized methodologies vs.

internal models

— Interest rate exposure for banking book
e Systems infrastructure for ALM:

— Analytical systems

— Risk management data warehouse (RMDW)

S——
_~ Ralph Yiehmin Liu, Ph.D. ~
Managing Director .
\ ADVANCED RISK MANAGEMENT SOLUTIONS
“\_ PTELTD.
\-_—__ e
14:55  Afternoon tea
15:15 Derivatives for improved ALM perfor-

16:05

16:55

mance

* The role of derivatives in ALM
* Case study- Introducing derivatives into ALM
* Prospective diversification for the future of ALM

Hiroshi Utsumi
Director, OTC Derivatives Trading
DEUTSCHE SECURITIES

Effective enterprise wide management

e Analyzing the dynamic change occurring around
Japanese banks

» |dentifying the enterprise wide management
structure

e Understanding the structure of enterprise wide
management systems
- Risk management
- Profit management
- Customer information management
- Effective management

Ken Tsuchihashi
Financial Plan Manager
NTT DATA

Cocktail Party
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