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WHY ATTEND?

Post 2007/8 financial crisis, liquidity risk management has been
the focus of strong regulatory scrutiny, with evidence to support
the argument of the systemic importance of a strong liquidity
programme for effective management, banks are moving towards
implementing the vast influx of regulations to ensure better
financial stability.

CFP’s 4th Annual Liquidity Risk Management initiative is the
latest in a series of successful forums. Its main areas of focus will
be on the post LCR implementation and understanding of new
reporting templates. With a look at the upcoming requirements
and the necessary changes in systems and processes for the
future implementations of ILAAP, NSFR and intraday reporting.

The forum will be an intensive and interactive one-day, focusing
on key regulatory challenges across post LCR implementation,
the move from ILAA to ILAAP, intraday liquidity and NSFR
implementation.

KEY POINTS:

® Reviewing the change from ILAA to ILAAP and the effects
across Europe and the potential challenges and pitfalls ahead

A look at LCR post implementation and understanding the
new reporting templates moving forward

Looking across various regulations and how LCR interacts with
these

Reviewing NSFR requirements and moving forward with LCR
and NSFR

Intraday liquidity reporting and how to execute stress tests
and the required buffer with LCR

f in Y #LiquidityRisk

CFP will be hosting an intensive and highly interactive
Initiative on Liquidity Risk. Gathering and attracting
industry thought leaders to address the challenges
around Post LCR implementation and looking forward
towards NSFR, ILAAP and Intraday Requirements.

CFP is an international research and event organiser,
focusing on the area of finance and risk. CFPs
mission and objective is to bring together Heads

of Liquidity, Treasury and ALM to address the
challenges and requirements needed in Liquidity
Risk. CFP have researched the initiative with over 30
industry professionals to gather the critical issues and
challenges.

Confirmed and Invited Presenters Include:

* Global Head of Regulatory and Market Strategy Citi
Head of Liquidity Nationwide
Head of CRO ALM and Liquidity Risk Santander
Head of Treasury Risk EMEA State Street

Head of Risk, Banking Market Risk, Santander UK
Chairman, UK ALMA

Senior Manager Liquidity & Risk, Group Asset &
Liability Management, HSBC

Head of Liquidity, Funding & Market Risk Nationwide
Head of Liquidity Reporting Credit Suisse

Executive Director, Liquidity Risk & Stress Testing
Mizuho Securities

Director of Treasury Audit TSB
Head of Liquidity Management Co-Operative Bank
Head of Liquidity Management RBS

E: info@cfp-events.com T: +44 (0)20 7164 6582 www.cfp-events.com/liquidity
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17 NOVEMBER

08:30 REGISTRATION & MORNING COFFEE REGULATORY CHANGES
PANEL DISCUSSION

13:35 ASSESSING THE IMPACT OF CHANGES TO
REGULATION AND THE NSFR: ADHERING TO LCR AND

08:55 CHAIR'S OPENING REMARKS

ILAA — ILAAP NSFR REQUIREMENTS

09:00 CASE STUDY: WHAT HAS CHANGED FROM ¢ Latest on NSFR liquidity framework

ILAA - ILAAP ¢ Assessing the impact on operational strategies, lines of business and
® Assessing risks not covered in LCR, but which were previously in ILG balance sheet

. Eew Liquidity ri|5|c<j drivers * Pricing cost implications on liquidity, products and departments

* An international dimension . : ;

« A consolidated dimension I.mplementanon reqwréments al?d challenge?

¢ When does ILAAP need to be completed by? Colin Johnson, Head of Risk, Banking Market Risk, Santander UK

Chairman, UK ALMA
Volker Leistikow, Head of Treasury Risk EMEA, State Street

* Do we need to change our risk appetite statements?

Christopher Blake, Senior Manager Liquidity & Risk, Group Asset &

Liability Management, HSBC Mike Gregory, Head of Liquidity Policy, Standard Chartered Bank
PANEL DISCUSSION INTRADAY LIQUIDITY
09:35 IMPLEMENTING ILAAP: ASSESSING THE PANEL DISCUSSION
CHALLENGES AND PITFALLS AHEAD 14:20 UNDERSTANDING REGULATORY EXPECTATIONS
® Preparing for implementation FOR INTRADAY LIQUIDITY REPORTING
* Gaining clarity around expectations and deadlines * Gaining clarity around what to report
® Regulatory expectations * Reviewing expected templates/formats for reporting
e On-site reviews/inspections ® Basel paper transferred by regulators
* Implementing and updating systems * ECB Standards moving forward

Christopher Blake, Senior Manager Liquidity & Risk, Group Asset & * On Site inspections

Liability Management, HSBC ¢ Intraday liquidity reporting in stress scenarios

* Implementing Basel rules around the world and what differences and
issues emerge

Ruth Wandhéfer, Global Head of Regulatory & Market Strategy, Citi

Christian Goerlach, Head of Fl Balance Sheet & Liquidity, GTB,
Deutshe Bank

Meryl Roberts, Senior Manager, Treasury Regulation, Deutsche Bank
Debra Fraser, Director, ALM & Liquidity Risk, Lloyds Banking Group

10:20 MORNING REFRESHMENT BREAK & NETWORKING

LCR 15:05 INTRADAY: HOW TO EXECUTE STRESS TESTS AND
10:50 LCR POST IMPLEMENTATION AND TRANSITION: HOW TO LINK THE REQUIRED BUFFER WITH THE LCR
UNDERSTANDING REGULATORY EXPECTATIONS AND
NEW REPORTING TEMPLATES - CASE STUDIES &
REVIEWS

® Reviewing differences between PRA & EBA definitions and further
interpretation

¢ Updating IT Systems for Intraday Reporting
¢ Collecting and inputting accurate data
e Building and reviewing models

15:40 AFTERNOON BREAK & NETWORKING

SYSTEMS AND PROCESSES

16:10 TRANSITIONING INTERNAL SYSTEMS TO

o . . . . . ACCOMMODATE ADDITIONAL DATA AND REPORTING
Cecilia Gejke, Executive Director, Liquidity Risk & Stress Testing, REQUIREMENTS

Mizuho Securities

e Understanding new reporting templates & implementing into
processes

¢ Challenges moving forward
® What's next as banks move towards 100% compliance

* Gathering and reconciling data for monthly reporting
Filipe Lemos, Liquidity Specialist, Novo Banco o BCBS 239

Piyali Williams, Head of Liquidity Portfolio Structuring, Barclays Corporate e Understanding the quality/granularity of data required

® Reviewing business implications of the new standard

DOUBLE PRESENTATION ® Optimising balance sheets to ensure the right mix
11:35 REVIEWING HOW LCR INTERACTS WITH OTHER ® Ensuring liquid assets can withstand stress scenarios
REGULATIONS Rajib Chakravorty, Lead Risk Programme Data Architect, HSBC
® Regulations running parallel:

e NSFR 16:55 DEVELOPING A LIQUIDITY POLICY

e Intraday Liquidity ® Relation to bank strategy

o Stress Testing ® Relation to Risk Appetite

e Stress Tests

¢ Liquidity “Cushion”

¢ Developing a Liquidity Control Framework

® Reporting on Liquidity — Qualitative — Quantitative

12:35 LUNCH BREAK & NETWORKING Brandon Davies, Former Chairman, Premier European Capital &
Gatehouse Bank, Treasurer, Barclays Bank &

Author of 5 GARP Risk Academy Books

3RD ATTENDEE GOES FREE
17:30 END OF DAY ONE & NETWORKING RECEPTION

Martin Harrison, Head of Liquidity Risk, Nationwide

Cecilia Gejke, Executive Director, Liquidity Risk & Stress Testing,
Mizuho International

in ,#LiquidityRisk E: info@cfp-events.com T: +44 (0)20 7164 6582 www.cfp-events.com/liquidity
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Please Register the Following delegate(s)
Delegate 1: REGISTER NOW USING

Miss[_] Ms[ ] Mrs[ ] Mr[T] Dr[]Other| THIS FORM:

Name Please complete the relevant
Position fields and select your payment
Organization and attendance options. When
Address complete, please click Submit.
You will receive confirmation

Country Zip/Postal Code Wlthm 48. hour§ of your
Telephone Fax registration being received.
E-mail OTHER METHODS TO REGISTER:
Signature By telephone: +44 (0)20 7164 6582
Delegate 2: Online: www.cfp-events.com/liquidity
Name i -

" Email: info@cfp-events.com
Position
Telephone
E-mail

In all cases payment prior to the event is required.
Fee includes attendance at sessions, refreshments and
course documentation of registered event.

Delegate 3:

Name o ‘ . o
Position va)r?ﬂrrr?anon: y.ou will rece|ve. cwﬂrmaﬂon vand
joining instructions from us within two working days of
Telephone registering. If this is not the case, please telephone us
E-mail I I to ensure we have received your booking.
Please note that credit cards will be debited within 7 days
of your registration. Payment must be made within two
GROUP RATES AVAILABLE FOR 3+ DELEGATES weeks to ensure that discounted rate is retained.
3rd delegate goes FREE when registering from the same company, at the same time. To ensure access to the event, payment must be made
For further information call: +44 (0)20 7164 6582 or email: info@cfp-events.com prior to the event.

. Terms And Conditions
SeleCt EVG nt OptlonS: The conference is being organized by the Center for Financial Professionals

Ltd (hereafter, CFP Events), a limited liability company formed under English
company law and registered in the UK no. 7771333. Cancellations received

SUPER EARLY B|RD EARLY B|RD more than one calendar month before the event will be eligible for a refund
. . less 15% administration fee. Cancellations must be made in writing to info@cfp-
Reglster By 23 October Reg|ster After 23 October events.com. Regrettably, no refund can be made for cancellations within a month
of the event. If you are unable to attend, may nominate a colleague to take your
4th An nua| LIqUIdIty RISk Management 2015 | 17 Novem ber place at any time at no additional charge. Any additional questions, call CFP on
(US) +1888 677 7007 or (UK) +44 (0)20 7164 6582.
£599 f 699 CFP Events, at its sole discretion, reserves the right to alter or cancel any
presenters, sponsors, exhibitors, agenda or format of the event, including but not
SAVE £1 00 limited to venue and dates. The views and opinions expressed in literature before
the event, during discussions and presentations at the event and any post-event

material, are those of the individuals and/or organizations represented and not
of CFP Events

| am unable to attend the 2015 Congress, please send me the course documentation for £199 | Receipt of the booking form, inclusive or exclusive of payment, constitutes
formal agreement to attend and acceptance of the terms and conditions stated.

(A” registered delegates will receive documentation) Where a Force Majeure Event has or may have affected CFP Events’ ability to
execute and run the event, then CFP Events will be entitled, but not obliged, to
provide alternative presenters, facilities, venue, or provide a refund. Any refunds
will be subject to 15% administration charge. Force Majeure Event means any
event arising that is beyond the reasonable control of CFP Events including

Payme nt O pt 10NS. (without limitation) to speaker or participant cancellation or withdrawal, supplier

or contractor failure, venue damage or cancellation, health scares, industrial

I:l Invoice: Please send me an invoice with cheque and wire transfer information. dispute, governmental regulations or action, miltary action, fire, flood, disaster,

civil riot, acts of terrorism or war.

Credit Card Please debit my D VlSA D MASTERCARD D Am EX We would like to keep you informed of other CFP Events products and services.

. . . This will be carried out in accordance with the Data Protection Act. CFP Events

is not responsible for travel and accommodation of registered delegates and

. will not accept liability for such or any individual transport delays and in sucl

Card NO' / / / ill liability f h dividual del d h
circumstances the normal cancellation restrictions apply.

Explry Date: I I/I I In all cases payment prior to the event is required. Registration fees include all

available sessions, refreshments and course documentation. When paying by

- N credit card, CFP Events will only charge the Total amount for the event registered

CW/Securlty number. | | and cannot be held liable for any bank or credit card charges levied locally.

Please be aware that CFP's events are administered from the UK, including
I processing of payments.

Name of Card Holder |

e Where a visa and invitation letter is requested, payment must be made by wire
B||||ng Address transfer, cheques and credit card details cannot be accept, before any invitation
letter is issued.

May we remind overseas delegates that VAT must be paid for all UK-based
events

Countl‘y I le/Postal Code I No financial information, including credit card details, will be retained by the
Centre for Financial Professionals other than stated purpose. All financial
information will be disposed of once registration and payment is confirmed

Signature:

By registering for CFP's events, you agree to the photography, video and social
media policy in public forums. If you wish to opt out, please contact CFP

By completing and submitting this registration form, you confirm that you have

. . g . P
Please click submit to complete. If a draft email window does not open in your f;uij';dy ynderstood O Bvents Terms and Condiions and you agiee (0 b

emall Clleﬂt, please forvvard thIS Completed form to mfo@cfp-events.com The Center for Financial Professionals (CFP Events), Suite 73 The Maltings.
Roydon Road, Herts. SG12 8HG. UK




