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CORE Risk Management Course Plan 

Risk Management Practice 

 

TABF is launching a risk management instruction platform for financial 

professionals in all fields of finance 

Top experts in international finance explain issues of top concern to markets                            

A practical course combining international experience with case 

studies and simulation exercises seamlessly integrating regulations, 

strategies, business models, processes, data, and technology  

Learn about new trends, insights and risks and stay  

at the forefront of risk control practice 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 International trends & risks 

 Derivative risk management 

 Country risk assessment 

 Asset/liability management 

 Comprehensive stress tests 

 Digital risk management 

※ Stay tuned for 

announcements on more 

courses in the CORE series! 



 

  

International Trends & Risks   

 

  3/20 (Wednesday) 9:00-17:00  

More than a year of negotiations have failed to reach an agreement, and Brexit is entering 

the countdown stage. Financial institutions are planning for the worst case: “hard Brexit” 

with no “single financial market access.” Senior EU financial experts will be invited to 

discuss possible changes in financial markets and bank risk strategies post-Brexit. The 

course will be held in formats such as case studies and group discussions, mainly covering 

the impact of different Brexit scenarios on financial markets, recent EU regulatory 

trends, changes in global monetary policies and yield curves, portfolio management, and 

future financial risk assessment methods. Professionals in all areas of finance are 

welcome. 

 

Planned topics: 

 

Time Agenda 

3/20 

Morning 

Brexit: Time is ticking; the most likely Exit scenarios  

- Potential economic and political scenarios 

- Building a multi-dimensional risk dashboard 

- Basis for post-Brexit Value At Risk models 

Brexit: market reactions, risk scenarios, systemic impacts 

- Inter-relations between European Equity, Bonds and Currency 

- Links between volatility and derivatives in the context of hard Brexit 

- Building-up low beta portfolios under strict Sharpe ratio constraints 

3/20 

Afternoon 

 

Brexit: Managing risk within key EU banking regulations 

- Basel regulation potential outcomes  

- To manage banking equivalences (CRD IV, MIFID II, PSD II, UCITS, AIFMD) 

- How non-European banks should adjust their strategies 

Brexit: Navigating a steepening yield curve 

- How central banks can address the surge in interbank lending rates 

- Lessons from the last European Long Term Refinancing Obligation (“LTRO”) 

- The most efficient bank risk modelling tools used during the last crisis. 

TOPIC 1: 
BREXIT: IMPACT ON RISK MANAGEMENT STRATEGY 

*TABF reserves the right to change the lectures, topics, and schedule 



 

  

Asset/Liability Management 

  

 

 

  
 

3/21 (Thursday) 9:00-17:00  

 

As market uncertainty continues to increase, the yield curve inverts, and market volatility 

increases, financial institutions face a misalignment between the real economy and asset 

prices. Systemic risks loom. Senior financial experts from the EU have been invited to dissect 

the key risk points of current global financial markets and Basel IV trends from the 

perspective of asset and liability management, and the new approaches required for 

future balance sheet management (such as risk measurement and stress testing) as 

global risks increase. Professionals in all areas of finance are invited to participate. 

 

Planned topics:  

 

Time Agenda 

3/21 

Morning 

Is systemic risk back in the cards?  

- Establishing the potential scenarios for yield curves on the short and long end. 

- Assessing the impact of the end of QE on emerging market currencies. 

- The main lessons from the most recent crisis, and potential risk hedges. 

Managing the next liquidity and market corner for banks  

- Optimizing ALM tools in the wake of higher interest rates and liquidity drying  

- Addressing the most efficient volatility indicators  

- Understanding how banks could cope with the next waves of systemic fears 

3/21 

Afternoon 

 

The latest ALM tools to enhance risk management  

- Computing the Economic Value of the Banking Book 

- Analyzing the sensitivity of Economic Value under stress tests   

- Mapping Credit ratings with a risk dashboard 

The next regulatory risk framework for banks  

- Bank capital increases with the 2007-10 crisis and the Great Recession  

- The need for counter-cyclical buffers and how they might be structured 

- Assessing potential evolution of the Basel IV regulation together with EBA 

requirements. 

TOPIC 2: 
MOST RECENT ALM PRACTICES WITH MARKET 

UNCERTAINTIES 

*TABF reserves the right to change the lectures, topics, and schedule  



 

  

 Online registration: http://service.tabf.org.tw/tw/user/2019CORE/ 

 To cancel after registration, inform the customer service center in writing by 
2019/03/15. Any event changes will be announced by SMS or E-mail. 

 TABF reserves the right to change event content, lectures, topics, and schedules. 

Patrick Legland  

Affiliate Professor, Finance Department - HEC Paris 

 Speaker: 

 

 

A financial professional for more than 25 years, Patrick Legland has 

worked in London, Hong Kong, New York and Paris for BNP Paribas, 

UBS, and for 14 years at Société Générale as Managing Director and 

Member of the Global Capital Markets Executive Committee. 

 

During his investment banking career, he has had to deal with 

financial situations including risk management, new regulatory frameworks, investment 

analysis, capital market transactions including IPO valuations, and M&A advisory Mr. 

Legland teaches at HEC – Paris, in the world’s first Master in Finance (MIF), banking 

regulation, asset liability management, risk and corporate finance. He founded LGD 

Partners – an international consulting firm providing independent, tailor-made financial 

advisory and consulting services. With strict independence, ethics, and governance 

criteria, LGD Partners has gradually developed a strong reputation with its clients. 

 Organizer: Taiwan Academy of Banking and Finance (TABF) 

 Course Schedule:  

Topic 1: 2019/03/20 (Wed.) 9:00-17:00 

Topic 2: 2019/03/21 (Thur.) 9:00-17:00 

 Cost: 

The cost for a single participant is NTD 6,000, for 540 study points. There is a 15% 

discount for booking both days at once, for a total of NTD 10,200. 

 Who Should Participate:  

 Representatives of regulators such as the Financial Supervisory Commission, 

central bank, and Ministry of Finance 

 Leaders of financial associations and related bodies 

 Departments of financial institutions including international finance, 

strategic development, commodity trading and design, financial 

management, capital markets, risk management, compliance, and internal 

audit  
 

 

 

http://service.tabf.org.tw/tw/user/2019CORE/

