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e s 3§ BRAR
THE BASEL Ill INTERNATIONAL CAPITAL AND LIQUIDITY FRAMEWORK

De Nederlandsche Bank, Westeinde 1, Amsterdam, The Netherlands

Monday 23 November 2015: Introduction, credit risk and market risk
9:00 9:30|Registration and coffee
9:30 9:45|Seminar overview
9:45 10:00|Opening Remarks
10:00 11:00|Introduction to Basel Il|
11:00|  11:15|coffee break
11:15 12:00|Market risk
12:00 13:15|Lunch + group foto
13:15 15:15|Credit risk
15:15 15:30|coffee break
15:30 16:30|New Standardised Approaches and Capital Floors
16:30|  17:00|Leave building and to the boat
17:00 19:00|Canal tour with a dinner
Tuesday 24 November 2015: Capital and capital ratioos, liquidity and resolution
9:00|  10:00|Capital under Basel Il
10:00 10:45|Basel Ill Leverage Ratio
10:45 11:00|break
11:00f  12:00|Liquidity risk: LCR and NSFR
12:00 13:00|Resolution and bail-in
13:00 14:00{Lunch
14:00 15:00|Pillar I1: ILAAP and liquidity stress testing
15:00 16:00|Pillar Il: ICAAP and capital stress testing
16:00 16:15|break
16:15 17:45|Basel lll game (explanation and round 1 and 2)
Wednesday 25 November 2015: Basel Ill game and developments in European banking supervision
9:30 10:30|Basel Il Game (round 3 + presentations)
10:30f  10:45|break
10:45 12:15|Developments in European banking supervision (EBA, SSM, Commission)
12:15 12:30|Certificates
12:30 14:00|Lunch and leave for Van Gogh museum
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