ﬂ 2024 TRAINING SCHEDULE DATES

1 ACI Dealing Certificate_ Exam Preparatory Workshop (New Version)
ACI Operations Certificate _ Exam Preparatory Workshop (New Version)
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26

ACI Diploma (New Version)

Advanced Portfolio Management
Advanced Credit Programme

ALM & Balance Sheet Management: The New Normal

Analysis and Valuation of Bonds & Fixed income Securities

Asset and Liability Management
Asset and Liability Management (ALM) Simulation

Balance Sheet Management(ALM)
Basic Banking Operations/Branch Operations

Basel III, IV & Enterprise Wide Risk Management
Bonds and Fixed Income Securities

Derivatives, Embedded Derivatives and Hedging of Market Risks

Currency, Interest Risk, and Price Risk Hedging

Ethics and Compliance Training

Ethics and Financial Markets

Emerging Trends and Solutions in CFT/AML Compliance
Financial Products, Markets & Risk Workshop

Financial Statement Analysis

Fixed Income Derivatives Workshop
Fundamental Review of the Trading Book
Fundamentals of Banking Business

Fund Performance Measurement, GIPS,& Attribution Analysis Excel
Modelling

Fundamentals Of ALM and Balance Sheet Management Course

Introduction to Basel framework

Date To Be Confirmed
27 January - 17 February, 2024(4 Saturdays)
Date To Be Confirmed

13 - 17 May, 7 - 11 October 2024
4 - 7 June, 8 - 11 October 2024

19 - 21 June, 15 - 18 October 2024

Date To Be Confirmed

6 - 7 June, 17-18 October 2024
To Be Confirmed

To Be Confirmed
9 - 10 May, 8 - 9 August 2024

23 January - 13 February, 2024 (4 Tuesdays)
Friday 3 & 10 and Saturday 4 & 11 May, 2024

Date To Be Confirmed

Date To Be Confirmed

15 - 16 April, 9 — 10 September 2024
24 - 26 April, 17 -19 June 2024

20 - 21 March, 24 - 25 October 2024
25 - 26 April, 11 - 12 July 2024

20 - 22 March, 11 - 13 September 2024
Date To Be Confirmed

Date To Be Confirmed

18 - 19 April, 8 - 9 August, 2024

Date To Be Confirmed

6 - 8 May, 20 - 22 November, 2024 | (')

i FMDA

20 - 21 June 2024



ﬂ 2024 TRAINING SCHEDULE DATES

27 FX & Rates Trading Simulation and Sales Development Date To Be Confirmed
28 Graduate Treasury Workshop Available On Request
29 IFRS 9 and its impact on the recognition, classification, and 26 - 28 June 2024
measurement of financial instruments
30 Intermediate Treasury Management 8 - 9 February, 25 -26 July 2024
31 Intermediate Credit Program 7 - 9 February, 23 -26 July 2024
32 Understanding Derivatives (Basic to Advanced) Friday, 7 & 14 and Saturday 8 & 15 June, 2024
33 Introduction To Financial Arithmetic 4 - 5 March, 4 - 5 June, 14 -15 November 2024
34 Introduction To Financial Markets 23 - 24 May, 5 - 6 September 2024
35 Introduction To Treasury Management 1 - 2 February, 18 - 19 July, 10 - 11 October 2024
36 Liquidity Risk Management Course 25 - 26 July, 2024
37 Marketing of Financial Services 20 - 21 June, 19 - 20 August, 21 - 22 November 2024
38 Market Risk Management 3 -4 June, 2024
39 Retail Banking Operations, Risk and Technology 1 - 2 August 2024
40 Securities Trading Simulation Game (STS) Residential) Date To Be Confirmed
41 Treasurers Retreat Date To Be Confirmed
42 Structured Trade and Commodity Finance Course 22 - 24 May, 4 - 6 December 2024
43 Technical Analysis For Treasury 13 -15 March 2024
44 The Battle of the Banks Africa_ Simulation Game To be confirmed
45 Treasury Management & Sales 26 - 28 June, 6 - 8 November 2024
46 Treasury Operations And FX Products 9 - 10 May, 24 - 25 October 2024
47 Treasury Risk Management 18 - 19 April, 4 - 5 July 2024
48 Trade Finance Processes 23 - 24 May, 29 - 30 August 2024
49 Treasury And Cash Management 20 - 21 June, 3 - 4 October 2024
50 Treasury Valuation & Risk Management 23 - 24 May, 22 - 23 August 2024
51 Understanding Portfolio Management (Pre course to Advanced 18 - 19 April, 19 - 20 September 2024

Portfolio Management)
52 Understanding The Bond Market 7 - 8 March, 13 - 14 June 2024 | FMDA



7
COURSE: ACI DEALING CERTIFICATE WORKSHOP (NEW VERSION)

COURSE FEE: FACE-TO-FACE: $2,000.00 | ONLINE: $749.00 (EXCL. OF ALL
TAXES)

DATE(S): ONLINE: TO BE CONFIRMED, 2024 )

COURSE SYNOPSIS:

OVERVIEW OF THE FINANCIAL Section 7 - Principles of Risk \
ENVIRONMENT Section 8 - The Model Code |

Section 1- Basic Interest Rate Calculations i ien and Mock Examinations |

Section 2 - Cash Money Markets
Section 3 - Foreign Exchange
Section 4 - Forward - Forwards, FRAs and

Money Market, Futures and Swaps

Section 5 - Options
Section 6 - Principles of Asset and Liability
Management

(4 Our word is our Bond m
\ ) — FMDA




COURSE: ACI OPERATIONS CERTIFICATE WORKSHOP (NEW VERSION)
COURSE FEE: FACE-TO-FACE: $2,000.00 | ONLINE: $749.00 (EXCL. OF ALL TAXES)
DATE(S): FACE-TO-FACE: TO BE CONFIRMED | ONLINE: 27 JAN. - 17 FEB., 2024

COURSE SYNOPSIS:

Our word is our Bond




COURSE: ACI DIPLOMA (NEW VERSION)
COURSE FEE: $999. (EXCL. OF ALL TAXES)
DATE(S): TO BE CONFIRMED

"COURSE SYNOPSIS:

@ Our word is our Bond



7
COURSE: ADVANCED CREDIT PROGRAMME

ALL TAXES)
' DATE(S): 4 - 7 JUNE, 8 -11 OCTOBER 2024

COURSE FEE: FACE-TO-FACE: N490,500.00 | VIRTUAL: N199,700.00 (EXCL. OF

COURSE SYNOPSIS: >
Day 1
* Review of the Key Elements of the . - Commercial real estate projects i.e.,
Intermediate programme above projects conceived for commercial gain |
» Focus would be on the following: - Infrastructure, including public assets |
Specialized Lending Programme: _ | concessions (roads, airport, etc.)
The appraisal of credit requests and processing . Agricultural credit products programmes
through to the final decision of specialized types of Financial Institutions’ credit requests
credit due to the peculiarity of each transaction in . Restructure of delinquent \accounts
view of their size and complexity including: . Public sector banking transactions.
* Project Finance Day 2:
> Power Credit Risk Management:
» Oil and gas (upstream and downstream) . - Loan Monitoring
> Utilities (water projects, etc.) - - Identification of early warning signals
» Transportation (mass transit, aviation) . - Causes of Loan Delinquency

Our word is our Bond
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: ADVANCED CREDIT PROGRAMME (CONT'D) |
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QOURSE: ADVANCED PORTFOLIO MANAGEMENT

COURSE FEE: FACE-TO-FACE: N550,750.00 | VIRTUAL: N332,500.00 (EXCL.
OF ALL TAXES)

DATE(S): 13-17 MAY, 7 -11 OCTOBER 2024 J,

COURSE SYNOPSIS: >

1 capital Market Expectations Vi Business Cycle Analysis, Phases of the Business Cycle and

Market Expectations and the Business Cycle |

A Framework and Macro Consideration
Vii Inflation and Deflation: Trends and Relations to the

Business Cycle

| Introduction & Framework for Developing Capital Market
Expectations

li Challenges in Forecasting Viii Analysis of Monetary and Fiscal Policies

Ix What Happens When Interest Rates Are Zero or
Negative? And Implications of Negative Rates for Capital
Market Expectations

lii Economic and Market Analysis: The Role of Economic
Analysis and Analysis of Economic Growth: Exogenous
Shocks to Growth

X The Monetary and Fiscal Policy Mix and the Shape of the
Yield Curve and the Business Cycle

Iv Applying Growth Analysis to Capital Market Expectations

V Approaches to Economic Forecasting
Xi International Interactions

Our word is our Bond m
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: ADVANCED PORTFOLIO MANAGEMENT (CONT'D)
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E: ADVANCED PORTFOLIO MANAGEMENT(CONT'D)
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(COURSE: ANALYSIS AND VALUATION OF BONDS & FIXED INCOME SECURITES

COURSE FEE: FACE-TO-FACE: N550,000.00 | VIRTUAL: N284,875.00 (EXCL. OF
ALL TAXES)
 DATE(S): DATE TO BE CONFIRMED

COURSE SYNOPSIS:

CALLABLE BONDS VALUATION

FIXED-INCOME SECURITIES » The Corresponding Amortization Schedule

TYPES OF FIXED-INCOME SECURITIES TRADITIONAL YIELD MEASURES
« Treasury notes (T-notes) = Current Yield
- Treasury bf?lnd = Yield to Maturity (YTM)
* Treasury bills = Bond Equivalent Yield (BEY) and Annual-Pay
« Municipal bond Yield
« Certificate of deposit (CD) Cash Flow Yield (CFY)
International Bonds: Eurobonds, Global Bonds, Change in price of bonds with time
Brady Bonds v Duration
Benefits of Fixed-Income Securities Risks of Fixed- v Effective Duration
Income Securities Bond Basic Concepts v . . .
B UATION gin;;etinot:ge Change in Price Using
» Valuation of zero-coupon bonds v Macaulay Duration
« Valuation of semi-annual coupon bonds v Change in price of bonds with change in
 Bond Amortization discount rate.
« Bond Amortization - Effective Interest Method
« Valuation between Coupon-Payment Dates
Change in price of bonds with time

Our word is our Bond
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7
COURSE: ALM AND BALANCE SHEET MANAGEMENT: THE NEW NORMAL

COURSE FEE: FACE-TO-FACE: | VIRTUAL: N520,500.00 (EXCL. OF ALL TAXES)
DATE(S): 19 — 21 JUNE, 15 - 18 OCTOBER, 2024

J

| COURSE SYNOPSIS: >

ICAAP IMPLEMENTATION AND ILAAP OPERATING AN EFFICIENT ALM MODEL
INTEGRATION « How ALM can deliver efficiencies and reduce

8
~

ICAAP/ILAAP regulatory expectations
Industry practice

Implementation challenges

Generating returns on your investment

MANAGING INTEREST RATE RISK
Impact of negative or ultra-low rates on the

balance sheet

Using financial futures and options to hedge

interest rate risk

Customized interest rate agreements
The Role of Securitization in ALM
Behaviour assumptions

Optimization through behaviour model
Cumulative GAP model and duration GAP
model

costs

Evolution of ALM

The role of asset liability committee
ALM function within the treasury

How the treasury supports your bank
strategies

Defining, monitoring, and reporting risk
appetite

BALANCE SHEET MANAGEMENT

BSM Challenges and solutions in the new
normal environment

Why banks need balance sheet resources
Capital considerations

Integrated balance sheet optimization

Our word is our Bond




OURSE: ALM & BALANCE SHEET MANAGEMENT: THE NEW NORMAL

CONT'D)

FUNDS TRANSFER PRICING (FTP)
= FTP changes for the new normal environment
= FTP overview
= Regulatory requirements on cost/benefit attribution
» Dealing with the different balance sheet components
= Regulatory cost attribution
» Steering the balance sheet - management overlays
ALM FOR CAPITAL MARKETS

« Improving capital adjusted returns in the new

normal environment

« Capital management

« Liquidity and funding

» LCR, NSFR and their implications
« Collateral management

« Business model optimization

« Centralized funding units

« XVA desks

« Financial resource management

QUIDITY RISK FRAMEWORKS

» Managing liquidity in the new normal environmen

» Improving liquidity

* New modelling approaches

» Assessing the character of the liquidity pool
» Liquidity coverage ratio

= Net stable funding ratio

» Trapped liquidity / legal structure

IBOR REFORM

 Impact of COVID 19 on IBOR reform
timetable and approach

+ Reassess ALM strategies
« Evaluate model inventory
+ Handling the transition
» Derivatives
 Loans / deposits / securities
» Alternative benchmarks
» Risk free rates
XCEL SIMULATION

Our word is our Bond
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DATE: TO BE CONFIRMED

COURSE: ASSET LIABILITY MANAGEMENT - ALM INTRODUCTION & ORIENTATION
COURSE FEE: VIRTUAL: N370,750.00 (EXCL. OF ALL TAXES)

J

' COURSE SYNOPSIS: »

Course Introduction
ALM function aims to ensure the coordination between
assets and liabilities to achieve the financial targets for a
specified level of risk and under predefined constraints.
The ALM department, whether in an insurance company or
a bank, is therefore responsible for producing studies,
providing recommendations on asset allocation and
business strategies.
This Asset & Liability Management training course teaches
you how to effectively manage your ALM function, balance
sheet, and profitability for your organisation. Attendees
will gain a new and improved understanding of how to
manage and develop ALM within their organisation.

Course Agenda

Risk Fundamentals

- Taxonomy of risks

- Elements of a risk model

- Risk measures: VaR and expected shortfall

- Model risk

Stress Testing
Introductlon to ALM
- Interest rate risk on the balance sheet
. Liquidity risk on the balance sheet

Credit risk on the balance sheet
Banking book vs trading book: Hidden risks
ALM Governance and the pivotal role of the
ALCO
Review of Fixed Income Essentials
Rates, yields and term structures
Fixed income instruments
Repurchase agreements
Interest Rate Risk

Determining the duration of a fixed income
portfolio
First-order rate VaR
Second-order rate and yield sensitivity:
Convexity
Optionality and negative convexity
Second-order rate VaR

Fundmg Gap Analysis

Funding gaps: maturity and repricing
mismatches

Managing net interest income

First-order measures of rate and yield sensitivity

Our word is our Bond




COURSE:
Orientation(CONT'D)

= Asset Liability Management — ALM Introduction &

Duration Gap Analysis
Duration gaps
The duration of equity
Balance sheet immunization
The market value of equity
Securitization: An ALM Tool
The rationale for securitization
Securitization mechanics
Cashflow structures
ALM applications
Case Studies
Northern Rock: Liquidity risk
Lehman: The run-on repo
AIG: Mark-to-market and collateral
Interest Rate Risk- Overview & Measurement
Modelling interest rate risk
» Deterministic vs. Stochastic models
» Arbitrage models
= Equilibrium models
« Types of Interest Rate Risks
« Yield Curve Risk
= Equilibrium models
= Basis Risk
= Macaulay Duration
Modified Duration

Our word is our Bond

Core Elements of Duration
Convexity Concept
Duration gap of Equity
= Earnings versus Shareholder Valuel8 | Page
« Effective Duration
« Effective Convexity
= Hedging Duration & Convexity
Concept of Negative Duration
Key Rate Duration
The math of Sensitivity Parameters
Measuring Risk Techniques
Sensitivity Parameters
Simulation Methodologies
Rate Shocks
Simple Simulation
Historical Simulation
Monte Carlo Simulation
Transfer Pricing as a Tool
Value-at-Risk
Core Elements of VAR

VaR Greeks & Math
Correlation & Covariance
VaR Methodologies
Implementation of VaR




COURSE: ASSET AND LIABILITY MANAGEMENT

COURSE FEE: FACE-TO-FACE: N199,700.00 | VIRTUAL: N99,850.00 (EXCL. OF

ALL TAXES)

DATE(S): 6 - 7 JUNE 2023, 17 - 18 OCTOBER, 2024

COURSE SYNOPSIS: »

ASSET AND LIABILITY MANAGEMENT:
OVERVIEW
= Requirement for effective ALM - Return on
Equity (ROE)
= ALCO: Composition and Objective
= Techniques & Strategies
= Implementation of ALM Policies
= Transfer Pricing
= Regulatory Issues - Capital Adequacy
= Loan Pricing
ALM MATHEMATICS
= Pricing Securities
= Mathematics of Interest rate Volatility
= Duration and Price Volatility
= Money Market Yields
= Rationalization of Interest rate
= Inflation and Interest Rate levels
= Managing Interest Rate Risk
= GAP Analysis
= GAP Versus Duration Models
= Rate Sensitivity Analysis
= Earnings at Risk

ALM AND RISK MANAGEMENT TOOLS

= Components and Measures of Liquidity
= Cash and Liquidity Requirements

»= Liquidity versus Profitability

» Liquidity Risk

= Gap Analysis

= Planning your Liquidity Risk Characteristics
DETERMINATION OF COST OF FUNDS
= Evaluating Cost of Funds

= Marginal Cost Concept

= Marginal Cost in Transfer Pricing

= Controlling Balance Sheet Cost

THE BALANCE SHEET

= Structure, Complexity and Analysis

= Off Balance Sheet Activities

= Impact of CBN circular on BA's and CP’s
= Asset Securitization

= Non-Interest-Bearing Assets
STRATEGIC ALM

= Contingency Plan

» Distress and Capital Management

= Debt Vs Equity

MANAGEMENT INFORMATION REQUIREMENT
= Treasury Management

= ALM Reports

= Interpreting the Report

Our word is our Bond
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COURSE: ASSET AND LIABILITY MANAGEMENT(ALM) SIMULATION

COURSE FEE:FACE-TO-FACE: N591,250.00 | VIRTUAL: (EXCL. OF ALL TAXES)
DATE(S): DATE TO BE CONFIRMED

J
COURSE SYNOPSIS: > ASSET AND LIABILITY MANAGEMENT II}
- LIQUIDITY
ASSET AND LIABILITY MANAGEMENT: RISK ON THE BANKING BOOK
INTRODUCTION TO BANKING What Went Wrong - Review of Follies and
Failures

Bank Business and capital
= Scope of banking Activities : « Liquidity Risk Management Fallures Lapses

isk Management and Control
= Banking Book and Trading Books . . : g
« Liquidity Risk Measurement Failures
» Interest Income

= Fees and Commission « Liquidity Risk Regulatory Failures

= Trading Income Measuring and Managing Liquidity Risk

_ « Definition of Liquidity and Liquidity Risk |
Money Market and Yield Curve e Cash flow forecasts |
* Money Market Instruments and . Liquidity ratios and traditional metrics |

|

balance sheet structure
= Importance of the yield curve « Ambiguous maturity assets and liabilities
« Stickiness scales

= Analysing and interpreting the yield

EHiE _ Liquidity Scenarios
= Theories of the yield curve _ _

e Scenario and stress testing: purposes and

Asset and Liability Management requirements
- Basic Con-cepts Deterministic scenarios
 The Banking books Idiosyncratic scenarios
« The ALM Desk' Systemic scenarios
+ Development in ALM N, Scenario and stress test summary

—_— | -

Our word is our Bond




\
COURSE: ASSET AND LIABILITY MANAGEMENT(ALM) SIMULATION (CONT'D)

—

Ambiguous maturity assets and liabilities
Stickiness scales

Liquidity Scenarios

Scenario and stress testing: purposes and
requirements

Deterministic scenarios
Idiosyncratic scenarios

Systemic scenarios

Scenario and stress test summary

Liquidity Contingency plans

= Early warning indictor methodology

= Case studies

= Ambiguous maturity assets and liabilities

= Bank liquidity crisis (Northern Rock)
INTEREST RATE RISK ON THE BANKING BOOK
Measuring Interest Rate Risk

= Definition of interest rate risk and its various
forms

= Components of Interest Rate Risk

» Balance sheet products, positions and options

= Gap Analysis

» Concepts and variation

» Advantages and disadvantages
» Earnings at Risk (EaR)

» Concepts and variations

» Advantages and disadvantages
= Economic Value of Equity (EVE)
= Concepts and variations

» Advantages and disadvantages
» Value at Risk (VaR)

» Concepts and variations

= Appropriateness for IRR measurement

Interest Rate Risk Stress Testing
= Deterministic versus stochastic rate

scenarios

» Deterministic sources: estimates, forecasts

or statistical analysis

= Parallel and twist scenarios

Our word is our Bond
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\
COURSE: ASSET AND LIABILITY MANAGEMENT(ALM) SIMULATION (CONT'D)

—

= Probable and improbable rate changes

= Rate changes, yield curve smoothing and term
structure models

Measuring Interest Rate Risk Summary
» Duration and EVE comparison

= Gap, Duration, EaR and EVE comparisons
= Model methodology grade card

= EaR, EVE, the direction and timing of IRR
exposures

= Best practice measurement recommendations
= IRR Group Exercises
» Calculating Gap
= Calculating Earnings at Risk
= Calculating Duration of Equity
= Calculating Economic Value of Equity
BALANCE SHEET HEDGING
= Securitization
= Swaps
Forward rate Agreements

ASSETS AND LIABILITY MANAGEMENT II

Basel III and Liquidity Regulation
» Global regulations

» Basel III Liquidity Coverage Ratio:
requirements and problems

= Basel III Net Stable Funding Ratio:
requirements and problems

= Basel III Other metrics

= Basel III Summary

Overview of FTP

» Introduction to FTP

» Interest rate risk FTP

» Loans

» Deposits

» Pricing goals

= Regulatory requirements for liquidity FTP
= Conceptual requirements for liquidity FTP
LFTP for current, mismatch liquidity risk

Our word is our Bond

CY)

FMDA



(

COURSE: BALANCE SHEET MANAGEMENT(ALM)

COURSE FEE: FACE-TO-FACE: N650,500.00 | VIRTUAL: $1,199 (EXCL. OF ALL
TAXES)

DATE(S): DATE TO BE CONFIRMED /,

COURSE SYNOPSIS: »

DURATION
MARKET RISK « Simple & modified duration
What it is * How it is calculated
«  Why we measure it | « What it shows
HEDGING TECHNIQUES & STRATEGIES « How you can use it
« How market risk occurs *+ Use in the industry
« The role of ALCO + Strengths & weaknesses
« How derivatives are used to hedge BASIS POINT VALUE
« Why exposures remain * How it is calculated
MEASURING FOREIGN EXCHANGE RISK *  What it shows
- Spot equivalency « How you can use it
. Strengths & weaknesses * Use in the industry

MEASURING INTEREST RATE RISK: GAP Strengths & weaknesses
REPORTS FUTURES EQUIVALENCY
« What they are + Interest rate futures & bond futures
«  What they show * How it is calculated
« Pipeline risk *  What it shows |
« Use in balance sheet management * How you can use it
Strengths & weaknesses * Use in the industry

« Strengths & weaknesses

|' ' l Our word is our Bond



COURSE: BALANCE SHEET RISK MANAGEMENT (CONT'D)

VALUE AT RISK

“"NORMAL"” MARKET CONDITIONS

A

What it is

Some of the calculations involved
Single position VAR

Diversified & undiversified VAR
Variance/covariance, what it is
Why it is used

Strengths & weaknesses
Importance of validation & testing
Importance of stress testing

Why risk measures do not capture all the risks
you have

Why it is important to use a combination of
measures to report risk

Why consistency in the risk reports produced is
important

LIQUIDITY RISK MANAGEMENT &
BASIS RISK

= Purpose

= (-8 day risk

» Liquid assets, quality and ratios
= Stress testing

= Diversification of funding sources
= The base rate/Libor mismatch

= Is it a benefit or cost?

= How it can be measured

= Should you hedge this risk?
BALANCE SHEET SIMULATION

= An introduction to this topic

= Modelling net interest margin over 1
year

= Selection of yield curve

= \olatility and yield curve generation to
give NIM estimates

INTEREST RATE OPTIONS CAPS,

FLOORS SWAPTIONS

= What they are

How they can be used

Our word is our Bond
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(COURSE: BANK CREDIT ANALYSIS AND RISK MANAGEMENT COURSE

COURSE FEE: FACE-TO-FACE: N263,250.00 | VIRTUAL: N131,625.00 (EXCL. OF
ALL TAXES)

 DATE(S): DATE TO BE CONFIRMED

J

COURSE SYNOPSIS: >

RATIONALE

+ Understand the basics of asset and liability
Credit is very crucial to financial institutions, it management
constitutes the life blood of any bank. The reason fo . Prepare and appraise Business Plans/Feasibility
this is not far-fetched, the major source of bank Studies

income is derived from lending. In addition, a major
cause of bank failures is high non-performing loans
which can not only lead to losses but also erode the
capital of the bank. It is against this background
that this course is designed to equip participants
with sound skills to evaluate and analyse credit.

« Explain major regulatory and supervisory issues
in banking

« Macroeconomic Analysis and Banking Industry

« An Overview of Bank Lending

* Credit Risk Management

* Financing Options and their lending considerations

* Financing Options and their lending considerations
[OBJECTIVES AND LEARNING OUTCOMES « Types of borrowing customers and their attributes

At the end of the workshop, participants should be « Principles of Asset and Liability Management
able to: « Monitoring and Appraising Credits

- Identify major categories of bank credits, their features | * Collateral issues in credits
Preparing and Evaluating Feasibility Studies
« Explain the basic principles and processes of

Loan Syndication
bank lending
Understand key risks involved in bank lending

l' | ' Our word is our Bond
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COURSE: BASEL I1I, IV, & ENTERPRISE RISK MANAGEMENT

COURSE FEE: ONLINE: $549.00 (EXCL. OF ALL TAXES)
DATE(S): TO BE CONFIRMED

COURSE SYNOPSIS: >

Webinar 1

Session 1: Introduction - The Basel Agreements

» The reason for regulation

* The journey from Basel 1-Basel III improving risk & asset
management

» Aligning regulation and economic realities

» The technical challenges from a bank/regulators’ point of
view

« How much capital is sufficient capital?

« The 3-pillar regulatory structure

* The impact of COVID - so far

« GSIB's

+ IFRS9

Session 2: Determining How Much Capital - Internal

Capital Adequacy Assessment Process (ICAAP)

» The key principles

» Identifying risks and allocating risk capital

Pilllar One & Pillar Two risks

» Challenge and independent review

Capital buffers — optional and mandatory "

» Regulatory versus economic capital (|l Webinar 3

» Arriving at the agreed CAR Practical Example/Case study Session 5: How Does Basel Impact Banks?
Webinar 2 » Stronger balance sheet

* Much better liquidity

* More conservative risk management
» Lower profits

* Less growth potential

» Defining risk, measurement, getting reliable
data, confidence level and time frame
+ Chosen measurement approaches, tracking
error, duration etc. Complexity, collecting and
transforming inputs from disparate sources.
» The responsibilities of the risk management
function
» Practical Example/Case study
Session 4: Basel in more depth
» Fixing what went wrong
* An overview of the new requirements
» Going concern versus gone concern capital
» CoCo’s - additional capital
« Capital buffers
» Capital conservation buffer
» Countercyclical buffer
+ CAR, RWA’s and the Leverage Ratio
« Counterparty credit risk
» Liquidity risk — much greater focus

Session 3: Enterprise Risk Management
» What is ERM and what are its challenges

»+ Why do we need to use it as a risk tool?

» Key measures of risk (including VAR)

Our word is our Bond




|7COURSE: BASEL 11, III, & ENTERPRISE RISK MANAGEMENT (CONT'D)

New imperatives

> De-risking « Standardised approach
» Moving towards fee income « Overview of Standardised Approach
» Pressure on margins _ details
» Pressure on costs — particularly in « RORAC - a practical example
compliance « Practical Example/Case study
» Effective strategic capital management now Session 8: Leverage
essential

* Leverage Ratio

» Practical Example/Case stud
ple/ Y + CAR versus Leverage Ratio Reducing

Session 6: Basel & Liquidity

+ The ILAAP g crage

- Liquidity Buffers B lanagement

- Liquidity Coverage Ratio « Practical Example/Case study
- Net Stable Funding Ratio Webinar 5

« Required Stable Funding Session 9: Market Risk.

» Relationship between capital and liquidity « Definition

» Liquidity Stress Testing « VAR models

* Practical Example/Case study B rililae

Webinar 4

+ Internal models - high level

Session 7: Basel & Credit Risk N | ired f :
« The three options for calculating credit risk. auptl?r:g;/i?y BRI SUPETVISOTY

« Standardised, Foundation IRB, Advanced IRB.

- Understanding PD, EAD & LGD Revised Financial models based on global
expected shortfalls, default risk charges |
and stressed capital add-on \
Practical Example/Case study

Our word is our Bond ( k )
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|7COURSE: BASEL 11, III, & ENTERPRISE RISK MANAGEMENT (CONT'D)

Webinar 6

Session 10: Operational Risk

 Definition by

» Losses from inadequate or failed internal
processes, people and systems or from
external events

» Three conventional methods of calculation

» Heat Maps - Likelihood/Impact

» Revised calculation/process

» Revised standardised approach Based on
Business Indicator (BI), marginal coefficient
and scaling factor

» Practical Example/Case study

Session 11: Moving Forward - What

Changes are Likely?

« COVID driven

 The move towards simplicity

GSIBS & DSIBS Less reliance on modelling

More disclosure

More Bail-in measures

Continued stress test and scenario modelling \

Our word is our Bond ( k )
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(COURSE: BONDS AND FIXED INCOME SECURITIES COURSE

COURSE FEE: FACE-TO-FACE: N550,750.00 | VIRTUAL: N332,500.00 (EXCL. OF
'ALL TAXES)
'DATE(S): FRIDAY 3 & 10 AND SATURDAY 4 & 11 MAY, 2023 )

COURSE SYNOPSIS: >

Day One

Workshop overview: 1. Describe the basic features of fixed-income
security.

This training would provide market | a. The issuer of the bond.

participants with practical understanding of b. The maturity date of the bond.

fixed-income products in financial markets. c. The par value (principal value to be repaid).

d. Coupon rate and frequency.

e. Currency in which payments will be made.
2. Describe how the cash flows of fixed-income

securities are structured.

At the end of the program delegates will
have a thorough understanding of:

Basic features of bonds

[}
e Valuation of Bonds and treasury bills R et .
e Repo transactions b. Full Amortization
e Interest Rate risk and its management c. Partial Amortization
e Credit risk d. Sinking Fund Provision
e Basics of Asset and Liability Management 3. Describe the explanation of contingency
for a bank provisions
a. Call Option
b. Put Option

c. Option free Bond
. Convertible Bond

Our word is our Bond m
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COURSE: BONDS AND FIXED INCOME SECURITIES COURSE (CONT'D)

1.

Day Two
Describe Money Market Instruments

a. T-bills

b. Commercial papers

c. Calculate the PV of T-bills

d. PV and loss on a T-bill transaction

2. Describe a repo transaction

a. Repo rate
b. Repo Margin

Day Three

1.

Valuation of Bonds

a. Source of return on a bond

b. Bond calculator

c. Total return on investment in bonds

d. Relationship Between Bond price and yield

e. Clean Price, Accrued interest and dirty
price

f. Matrix Pricing

2. Yield Curve

a. Describe yield curve
b. Different types of yield curves and their
interpretation

c. Theories of interest rate

Day Four

1.

f.
\ investment

Risk of investment in fixed income products
a. Define and explain modified duration
b. Calculate and interpret portfolio duration
c. Explain how coupon, yield and TTM
affect interest rate risk
d. Explain PV,
Basic Economics
a. Monetary policy
b. Fiscal policy
c. Relations between politics and the
economy
Credit Analysis
a. Define and explain credit risk
b. Explain seniority ranking of corporate
bonds
c. Explain credit score
d. Explain the 4Cs of Credit Analysis
e. Calculate and interpret financial ratios in
credit analysis
Describe and analyse high yields

Our word is our Bond
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COURSE: BONDS AND FIXED INCOME SECURITIES COURSE (CONT'D)

Who should attend?

4. Define Fixed income portfolio Mandates

a. Liability Based Mandates- The course will be extremely valuable to the
i. Cash flow matching following people:
ii. Duration matching
iii. Contingent Immunization e Dealers in all bank dealing rooms
iv.Horizonal Matching e Middle Office staff

b. Total Return Mandate e Risk Managers
i. Pure Indexing e Compliance Officers
ii. Enhanced Indexing e Internal & External Audit

iii. Active management

\

l I Our word is our Bond
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COURSE: CONTEMPORARY TREASURY
COURSE FEE: FACE-TO-FACE: N199,700.00 | VIRTUAL: N99,850.00 (EXCL.

OF ALL TAXES)
DATE: DATE TO BE CONFIRMED )

COURSE SYNOPSIS: »

Inside the Treasury:

Find out why banks have treasuries, how treasuries
make money and what people do.

+ What a Treasury does

» Main job functions

+ Responsibilities Asset backed CP
Key Terms Treasury bills

Learn what the following terms refer to: Floating rate notes :
« Long/short Repurchase Agreements: Repo is used to borrow collateral

Spot / forward and to secure deposits. You will find out about how the trade
Cash/derivative works and the terms used including:
» Classic repo

Loans and deposits
Certificates of deposit
Commercial paper, (CP)

 Libid /Libor « Repo rate
* Yield curves + GC & special
* Present value » Haircuts

* Primary/secondary market Forward Rate Agreements: FRAs are used to hedge short
+ Over-the-counter term interest rates. You will find out about forward rates, why
+ Exchange traded they are important and how FRAs manage risk.

» Arbitrage * Product mechanics

+ Hedging » Settlement

* Proprietary risk » Use in hedging/trading

Money markets Interest rate futures: See how the contracts work and how
You will see how the following products work and how they are used by dealers.

« Contract specifications
* Pricing
* Product usage

they are used by dealers to manage short term
liquidity.
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COURSE: CONTEMPORARY TREASURY (CONT’D)

* Interest rate risk
Interest rate risks are measured using
different techniques. You will find out how they
Foreign exchange: FX markets are used for work and the advantages & disadvantages of
trading, hedging and arbitrage. You will see how each including:
banks and customers do this and will learn about * Duration
the following.  Basis Point Value
« Spot exchange rates » Value at risk
 Interest rate differentials Interest rate swaps
« Outright forwards Interest rate swaps are used to hedge and
« Forward points trade interest rate risk.
* FX Swaps You will cover:
Bonds * How they are priced
These are used for the management of » Spot, forward and amortising structures
long term assets and liabilities. You will * How they are valued
learn about: * How they are used in asset swaps and hedging
» Issuers & investors liabilities
» Fixed income securities Currency swap structures
« Market conventions Currency swaps are used to convert assets and
* How a new issue is done liabilities from one currency to another. You will
find out how dealers use currency swaps, how
they are valued and the problems with basis
waps.

Our word is our Bond ( Q )
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COURSE: CONTEMPORARY TREASURY (CONT’D)

Valuation methodologies & limit structur> Interest rate options

Find out how different trades are valued and the You will learn about caps, floors and
importance of having appropriate limits in place. swaptions. What they are, how the prices work,

« How do we value derivatives what makes their prices change and how

« Market price dealers use these instruments in structuring

« Derived price trades

« Importance of independent valuation Credit Markets

« What a limit is Credit default swaps, (CDS), are the

« How limits are designed building block for this rapidly growing market.

» Purpose of limits You will find out how a CDS works, what the

* Observing & reporting limits price shows, what happens when there is a
Operational Risks credit event and what banks do with these |
Operational risk is not new. It has existed since products. |
banks started trading. Ignoring operational risks Collateral Management |
can lead to serious problems. You will find out Collateralisation is all about credit risk |

how and why banks have experienced major
losses through operational risk and the lessons
that can be learnt from these mistakes

management for
OTC derivatives. You will learn why this is
important, find out how it works, and
understand the key terms used.
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COURSE: CURRENCY, INTEREST RISK AND PRICES RISK HEDGING
COURSE FEE: VIRTUAL: N365,500.00 (EXCL. OF ALL TAXES)

' DATE: DATE TO BE CONFIRMED

| COURSE SYNOPSIS: >

Course Description

This course has been designed to provide you with
an in-depth and hands-on understanding of the
market risk hedging strategies, hedge accounting
frameworks under IFRS 9 & USGAAP (ASC 815) as
well as the GAAP differences. This course covers
the most frequently used hedging strategies and
addresses most of the challenging issues which
finance, and treasury professionals face today.
This course will also cover the new hedge
accounting framework under USGAAP (#ASC815)
& #IFRS9.

|Course Agenda

Day 1

Introduction

* Understanding of the global economic
scenarios

* Market risks

* Tail risk

» Discontinuation of IBOR
Hedging Strategies

Hedge Qualifying Criteria and documentation
» Risk management strategy and risk
management objectives
» Changes in internal risk management objectives |
* Challenges and opportunities
Case Studies
Hedging instruments
Hedging instruments under IFRS 9
Enhanced scope of instruments
Derivatives or a proportion of them
Non-derivative or a portion of them
How to benefit from changes
Case studies and Practical challenges
Types of Hedges
» Cash flow hedges
* Fair value hedges
* Net investment hedges
* Accounting of hedges
* Accounting of time value options
Accounting for the forward element of forward
ontracts
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I[COURSE: CURRENCY, INTEREST RISK AND PRICES RISK HEDGING(CONT'D)

« Impact on current period earnings \
* Hedges of a group of items : : -
» Designation of a component of a nominal amount Hedging foreign subsidiary
« Nil net position * Net investment hedge using a forward |
Examples with accounting entries contract : |
Day 2 * Net investment hedge using a cross-currency
Hedging transaction el : :
- Covering financial and non-financial instruments L yeelgtlnvestment hedge using foreign currency

|

and risk exposures . - b
. Examples and group case studies . Hec_Iglng dividend from a foreign intragroup
Foreign exchange risk | entity
- Hedging a highly probable foreign sale ‘ * Practical challenges

transaction with a forward contract |
« Hedging foreign sale with a structured collar |
Hedging interest rate risk

Hedging foreign currency debt instruments
e Hedging floating rate foreign currency debt

» Hedging floating/fixed interest rate risks with with a _CCIR_S _ _
interest rate swap e Hedging fixed-rate foreign currency debt with

* Hedging floating/fixed rate risk with a structured a CCIRS _ _
collar/zero-cost collar e Issue of basis spread and solutions

« Practical issues to consider * Issues to consider
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DATE(S): DATE TO BE CONFIRMED

COURSE: DERIVATIVES, EMBEDDED DERIVATIVES AND HEDGING OF MARKET RISKS
COURSE FEE: Virtual: N365,500.00 (EXCL. OF ALL TAXES)

J

| COURSE SYNOPSIS: »

Course Description

This course has been designed to provide you with an
in-depth and hands-on understanding of the market
risks, hedging strategies, and hedge accounting
framework under IFRS. This course covers the most
frequently used hedging strategies and addresses the
most challenging issues which finance, and treasury
professionals face today.

This course will also cover the new hedge accounting
framework under IFRS 9.

Course Agenda
Day 1
« Introduction

« Scope of hedge accounting under IAS 39 /
IFRS 9

Recognition and Classification of financial
instruments

. Definition of a derivative

Structured derivative

Derivatives in the emerging markets

« Embedded derivatives
» Derivative instruments and Practical challenges
A Fx Forwards
U Interest rate swaps
A Cross-currency swaps
O Standard Vanilla options
« Bifurcation criteria for financial assets and
financial liabilities
» Bifurcation criteria for non-financial instruments
Examples and case studies
Hedge Qualifying Criteria and Documentation

+ Risk management strategy and risk
management objectives

+ Changes in internal risk management objectives
» Challenges and opportunities
» Case Studies
Hedging instruments
» Hedging instruments under IFRS 9
» Enhanced scope of instruments
» Derivatives or a proportion of them
* Non-derivative or a portion of them
* How to benefit from changes
Case studies and Practical challenges
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COURSE: DERIVATIVES, EMBEDDED DERIVATIVES AND HEDGING OF MARKET
RISKS (CONT'D)

Types of Hedges Hedging interest rate risk
-+ Cash flow hedges « Hedging floating/fixed interest rate risks with
« Fair Value hedges - interest rate
* Net investment hedges swap
« Accounting of hedges « Hedging floating/fixed rate risk with a structured
« Accounting of time value options collar/zero-cost collar
« Accounting for the forward element of * Practical issues to consider
forward contracts Hedging foreign subsidiary
« Impact on current period earnings * Net investment hedge using a forward contract
« Hedges of a group of items * Net investment hedge using a cross-currency
» Designation of a component of a nominal swap
amount * Net investment hedge using foreign currency debt
* Nil net position™ * Hedging dividend from a foreign intragroup entity
Examples with accounting entries » Practical challenges
Day 2 « Hedging foreign currency debt instruments
Hedging transaction * Hedging floating rate foreign currency debt with a
« Covering financial and non-financial CCIRS
instruments and risk exposures * Hedging fixed-rate foreign currency debt with a
« Examples and group case studies CCIRS
- Foreign exchange risk Issue of basis spread and solutions
« Hedging a highly probable foreign sale Issues to consider
transaction with a forward contract
Hedging foreign sale with a structured collar

Our word is our Bond




COURSE: DERIVATIVES, EMBEDDED DERIVATIVES AND HEDGING OF MARKET
RISKS (CONT'D)

Hedging Commodity risk Hedging Credit risk

* IAS 39 vs IFRS 9 frameworks - Existing credit risk hedging methodologies

* Hedging firm commitment of a commodity ) & |[l- Option to designate a credit exposure as
with a forward contract measured at fair value through profit or loss

* Hedging a highly probable forecasted « Credit risk hedging under IFRS 9

transaction with a forward contract
* Hedging inventory with a Future
« Examples and case studies

« Examples and case studies
Disclosures and transition
* New disclosure and presentation requirements

Day 3 under IFRS 7

Hedge effectiveness testing « Unresolved issues

- Qualitative criteria « Latest update and developments
 Quantitative criteria - Effective date and transition

* Use of Dollar offset method - Planning and impact assessment

» Use of Regression method

« Examples and effectiveness simulation
exercise

How to rebalance a hedge
« Effectiveness assessment and rebalancing

Proposed criteria under IFRS 9
Examples and Case studies
Challenges and managing existing hedges
Discontinuation of hedges that cannot be
rebalanced
= e -
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COURSE: EMERGING TRENDS AND SOLUTIONS IN AML/CFT COMPLIANCE COURSE
COURSE FEE: FACE-TO-FACE: N199,700.00 | VIRTUAL: N99,850.00 (EXCL. OF ALL

TAXES)
DATE: 20 - 21 MARCH, 24- 25 OCTOBER 2024

COURSE SYNOPSIS: »

This course is aimed at equipping participants
with the right knowledge on how they can
protect their Institutions/Organisations from
sanctions, infractions and increase the bottom
line.

The Participants will among other things:

 Learn about emerging matters in AML and
CFT landscape and regulatory updates at
both local and international levels, |

« The complexities in financial crime |
compliance,

» The three lines of defense model for a |
compliance officer,

« The compliance risk assessment and how
this risk can be mitigated.

« How customer transactions can be
monitored and issues related to it and its
solutions with some case studies and how
to relate all the knowledge learnt to their
job functions.

How customer transactions can be
monitored and issues related to it and its
solutions with some case studies and how
to relate all the knowledge learnt to their
job functions.

Trade-based money laundering,
Regulatory guidance and trends,
Covid-19 and financial crimes,
Challenges faced by financial institutions

key aspect of financial crime operating
model,

The need for compliance officer to report
and have senior management buy in to
obtain appropriate resources

The second line function as a key
component of a compliance culture

Trade-based money laundering,
Regulatory guidance and trends,
Covid-19 and financial crimes,
challenges faced by financial institutions
key aspect of financial crime operating

model,

Our word is our Bond
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(COURSE: ETHICS & COMPLIANCE TRAINING

COURSE FEE: FACE-TO-FACE: N199,700.00 | VIRTUAL: N99,850.00 (EXCL. OF
ALL TAXES)
DATE(S): 15 - 16 APRIL, 9 - 10 SEPTEMBER 2024 Y,

| COURSE SYNOPSIS: >

Day 1 > Record keeping & Retention
« Introduction to the Code of Business » Competition and Fair Dealing

Conduct and Ethics - Antitrust
» Obeying the Law, Rules and Regulations | - Ethical Conduct
« Benefits of Maintaining an Ethical Code i

Gifts
of Conduct e Ay
iolations and Disclosure

« Cost of Not Living By an Ethical Code of _ _

Conduct | > Whistleblowing

> Internal Controls

« Unethical behaviour and Its Potential

Negative Effects | Day 2:
« Ethics and Effective Decision Making | » Confidentiality
* Your Relationships at the Company  Protection and Proper Use of Company
> Conflicts of Interest Assets
> Insider Trading « Responsibilities Regarding proprietary
information

» Confidential Information

- » Anti-Bribery and Anti-Corruption
» Corporate Opportunities

» Payments to Agencies/Consultants
Handling Company Resources
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COURSE: ETHICS & FINANCIAL MARKETS

COURSE FEE: FACE-TO-FACE: N399,550.00 | VIRTUAL: N199,700.00 (EXCL.
OF ALL TAXES)

DATE(S): 24 - 26 APRIL, 17 - 19 JUNE 2024

COURSE SYNOPSIS:

[ 45 Our word is our Bond
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TAXES)
DATE(S): 25- 26 APRIL, 11-12 JULY 2024

COURSE: FINANCIAL PRODUCTS, MARKETS & RISK COURSE
COURSE FEE: FACE-TO-FACE: N199,700.00 | VIRTUAL: N99,850.00 (EXCL. OF ALL

J

COURSE SYNOPSIS: »

INSIDE THE TREASURY
The Role of the Treasury

« The current competitive environment:
getting harder to cover costs

+ Key jobs & functions

An introduction to terminology
= Yield curves
= Capital markets/money markets
= Libid / Libor
= Present value
= Long/short
= Accrual
= Mark-to-market
= Trading book/banking book
= Duration/basis point value
= Arbitrage |
= Risk arbitrage |
= Primary/secondary market
= Over -the-counter
= Exchange traded
= Hedging

~ Spread differentials

MONEY MARKETS & FOREIGN EXCHANGE
Financial mathematics & products

= Discount factors, present/future value

= Construction of the zero coupon model

= Yield curves and market conventions

= Swap spreads/government debt market

How CDS are used

= Institutions that use CDS

= Funded/unfunded exposures

= Simple trading strategies

= Risk transfer for structured transactions

Inflation Swaps

=  What inflation is and how we measure it

= How an inflation swap works

=  What inflation swaps are used for

= Operational issues associated with inflation
swaps

Role of operations
= Trade lifecycle
Trade capture

= Automation & straight through processing
Core processes and effect on business
segregation
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COURSE: FINANCIAL PRODUCTS, MARKETS & RISK COURSE (CONT'D)

Accuracy & Enrichment

= Importance

= Manual & automated errors

= How errors affect core processes & corrupt
data

= Operational impact on risk reporting & P&L

= Trade capture

= Information that is added to trades

= Static data

= How errors can occur & their impact

Validation

= Importance as a final check

= How it is done

Term structure of interest rates

= Credit differentials

=  Government debt

= Corporate debt

Money markets

= Loans and deposits

Certificates of deposit

= Commercial paper

Foreignh exchange

= Spot exchange rates
Interest rate differentials

Outright forwards
Forward points
FX Swaps

BONDS

Our word is our Bond

Floating rate notes
Pricing

Issuance by financial institutions
Perpetuals

Embedded options

Fixed income securities
Cash flow structure
Interest conventions

Price behaviour

Interest rate risk

Credit spreads

New issues & pricing
Zero coupons

Cash flow structure

Risk characteristics

REPO

Classic repo

Repo rate

GC & special

Haircuts

Use by traders & investors

CY)
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HCOURSE: FINANCIAL PRODUCTS, MARKETS & RISK COURSE (CONT'D)

DERIVATIVES FRAs

* Product mechanics

» Settlement

= Use in hedging / trading
Interest rate swaps

=  Structure

= Pricing screens

Generic interest rate swaps

= Who uses interest rate swaps
= Comparison with other instruments
= Spot starts

= Forward starts

= Amortising structures

= Rollercoaster structures
Liability swaps & Swap valuation
= New issues

= Hedging debt

= Mark-to-market

= Basis point valuever

Using currency swaps

e With new issues

~ e With assets

Currency swap structures

= Fixed / fixed

= Fixed / floating

= FX swaps

= Basis swaps

Interest rate futures

= Contracts

= Pricing

= Product mechanics & use

OTC Interest rate options

= Caps/floors

= Swaptions

= Product mechanics & use

What are their motivations?

Importance of customer franchise to the bank
What influences investor behaviour and what do
they focus on?

COLLATERAL & CREDIT SUPPORT
= The purpose of collateral & credit support
= Typical trades covered
= Mechanics
= Documentation
= Alternatives: break clauses, mark-to-market
add-ons, third party guarantees
CAPITAL/MEASURING CAPITAL
= Purpose of Capital
= Regulatory capital
Influence on markets
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COURSE: FINANCIAL STATEMENT ANALYSIS COURSE
COURSE FEE: FACE-TO-FACE: N390,550.00 | VIRTUAL: N199,700.00 (EXCL. OF

DATE(S): 20 - 22 MARCH, 11 - 13 SEPTEMBER, 2024

COURSE SYNOPSIS: »

Overview

The Financial Statement Analysis training will
offer the participants a comprehensive knowledge
and understanding of key elements of financial
statement as it relates to performance and risks
associated with the business. The course takes a
diagnostic study of Financial Statements as it
pertains to logical business decision making about
the organisation. The course will focus on the
following:

« Explanation of key elements of the Financial
Statements.

= Relevance of Financial statement analysis to
variety of users.

= Highlight of techniques used in Financial
Statement Analysis.

» Applied Financial statement analysis & relevant
case studies.

This course will help participants develop relevant
skills, that will enable them to see the relationship
between management decisions and the
performance/position of the businesses and
investors. The course adopts the IFRS reporting
framework. The outlines are structured to
accommodate theoretical and practical views of the
topics.

The course will delve into two comprehensive
practical case studies designed to expose the key
outlines covered during the training.

Expected Outcomes/Deliverables

By the end of the sessions, the participants will
understand how to:

v' Interpret financial statements to know their
effectiveness, relevance, and weaknesses.

v' Analyze the result of certain financial statement
choices on key financial ratios. Anticipate and
detect deteriorating cash flow quality.
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COURSE: FINANCIAL STATEMENT ANALYSIS COURSE(CONT D)

7 Lentiy some of the more sensitive areas > Common Size Percentages
recognition). > Trend Analysis
v Identify many of the creative accounting > Ratios Analysis
techniques used by companies. Module 3
COURSE CONTENT > Process of Financial Statement Analysis |
Module 1 > Attributes of good Financial Statement
» Macroeconomic Concepts Analysis
> Macro/Micro Economics Variables » Users of Financial Statement Analysis
> Financial environment in Nigeria » Limitation of Financial Statement |
> Structure of the Financial System Analysis |
> Participants/Instruments | Module 4
> Regulatory Environment » Applied Financial Statement Analysis |
> Current Monetary and Fiscal Policies » Case Studies
> Interest Rate Economics | » Conclusion and Takeaways
Module 2 |
» Overview of Financial Statements
> Relevance of Financial Statement Analysis
> Methods and Techniques used in Financial
Statement Analysis
» Comparative Statements
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COURSE: FIXED INCOME DERIVATIVES WORKSHOP
COURSE FEE: FACE-TO-FACE: N697,500.00 | VIRTUAL: N393,625.00 (EXCL. OF
ALL TAXES)
DATE: TO BE CONFIRMED )
COURSE SYNOPSIS: »
Learning Outcomes
Overview By the end of the session, delegates will:
% Be able to summarise products and
This course demystifies the terminology and ; their inter-relationship.
ensures a full understanding of the concepts <+ Have a clear understanding of the
behind derivatives. It also fosters an different types of Futures, Forwards
understanding of the instruments used and the and Swaps.
potential risks involved. Includes futures, % Have a basic understanding of the
forwards, options and swaps. It will introduce different Options Products and their
participants to essential areas in derivatives terminologies.
from both theoretical and practical perspectives. % Develop their knowledge of how and why
It will aim to provide an insight and Treasury uses these products.
understanding of the fundamental principles % Understand the Risk and Regulatory
behind the pricing, trading and the structure of | implications involved with using these
derivatives markets. The course will equip | instruments.
participants with good analytical skills in orderto
be able to incorporate derivatives into treasury | The following delegates will find the |
management in order to use them for hedging | workshop beneficial:
|I purposes via the application of different eTreasurers eForeign Dealers
derivatives strategies and structures. eRegulators eMoney Market Dealers
eCorporate Dealers eEconomists
eInternal Auditors eCredit & Risk Managers
e Settlement Officers eCompliance Officers
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COURSE: FUNDAMENTAL REVIEW OF THE TRADING BOOK
COURSE FEE: ONLINE $799.00 (EXCL. OF ALL TAXES)

DATE: DATE TO BE CONFIRMED

| COURSE SYNOPSIS: >

Overview

The Fundamental Review of the Trading Book
(FRTB) overhauls the market risk capital framework
to meet the objectives of the Basel Committee’s
(Committee) efforts to address shortcomings of the
current Basel 2.5 market risk capital framework and
reduce the variability of market risk weighted
assets (RWA) across jurisdictions. The negative
impact upon capital markets and investment-
banking returns on equity (ROE) for Banks due to
the implementation of FRTB is anticipated to be
approximately 16% (from current levels of 15.50%
to 13.20%, for South African Banks). Beyond the
additional surcharge to costs that Banks have had
to swallow over the last decade, FRTB final
implementation in 2022, promises to be a
watershed in the manner in which Banks will need
to design and construct their ERM market risk
database for both efficiency & supervisory sign-off.

Learning Outcomes

* Understand the "Minimum Capital Requirements
for Market Risk Standard”, which has recently
been finalised by the BIS

» Recognise the delineating the Boundary between
Bank and Trading books

« Analyse the regulatory perspective and
implementation requirements for FRTB

« Understand amendments to the Default Risk
Charge (consistency with IFRS 9 and Expected
Credit Loss calculations)

» Discuss implementing stand-alone trading desk
approaches consistent with an ERM-based
regulatory capital reporting interface

» Consider the implications of adopting a
Standardised or Internal Models Approach

» Recognition of the data and systems architecture
design challenges to being FRTB-compliant by
January 1, 2022.
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(COURSE: FUNDAMENTALS OF BANKING BUSINESS COURSE
COURSE FEE: FACE-TO-FACE: N199,700.00 | VIRTUAL: N99,850.00 (EXCL. OF

ALL TAXES)
DATE: 18 — 19 APRIL, 8 — 9 AUGUST 2024 )
| COURSE SYNOPSIS: >
DAY 1
The macro-economic environment and its
Implications for business viability Open market operations
+ The role of government in promoting economic - Rediscount rate
growth and development » Impact of monetary policies on interest rate
* Measures of economic performance -« Foreign exchange and trade policies
> The most popular measure - gross » Mechanisms of exchange rates and import/

domestic product (GDP) _ llexport dynamics

« Evaluating macro-economic objectives of » Importance of international trade
R ement » Balance of trade dynamics
Overview of tools for macro-economic management | Incomes policies
and their implications for financial services » Factors affecting the distribution of income
* Fiscal policies » The issue of unemployment and labour force
» Impact of fiscal policies on aggregate participation

demand, interest rate and overall growth » Impact of income policies on the unemployment
Monetary policies rate
» Measures of money supply

II » Overview of inflation - causes, types and effects

» Monetary policy instruments
iquidity requirement
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COURSE: FUNDAMENTALS OF BANKING BUSINESS COURSE(CONT'D)

Origins and development of financial Major risks in banking and their impact on a bank’s
services revenue drive
Overview of banking business and the o e Credit risk

concept of financial intermediation
overview of the major economic

Functions of the financial system
e Credit e Liquidity risk
e Operational risk

e Sovereign or cross-border risk
e Market/rate risk - interest and foreign exchange

e Savings

e Payments Settlement risk

e Risk protection e Solvency risk

e Liquidity e Legal risk

e Policy e Reputational risk

e Wealth e Compliance risk

Understanding the key functions of banks e Technology risk

and their role in the value creation process e Off-balance sheet risk

e Financial intermediation UNDERSTANDING MAJOR CUSTOMER TYPES IN

BANKING AND THEIR BUYER VALUES
e Corporates, commercial and retail
e Borrowing vs deposit
e Wholesale vs retail

e Transactional services

e Trade services

e Foreign exchange trading

e Financial advisory services
Custodian services
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COURSE: FUNDAMENTALS OF BANKING BUSINESS COURSE(CONT'D)

DAY 2

industry
« Overview of regulators
« Capital requirements
* Prudential regulation
« Liquidity requirements
 Deposit insurance
* Legal lending limits
» Legal reserve requirement
» Other rules
Overview of banking products and their

categories

« Basis for categorisation
« Credit

« Corporate finance

« Liability

« Consumer banking

« International banking services
« Transaction products & services
« Funds transfer products

s others

« General regulations impacting the banking

Understanding the revenue sources for banks
e Fund-based

» Lending

» Local and foreign currency trading

e Transactional/trade services

» Local

» Foreign

e Custodian services

e [nvestment management services

Overview of a bank’s financial structure -
understanding the linkage between the statement of
financial position & income statement, and the
impact on a bank’s earnings capability

Overview of bank expenses

Overview of organisational structure of banks and
the segregation of duties making money in today’s
banking - key success factors

e liability generation strategy
e economies of size & scale

¢ risk management
e strong credit culture
strong internal control
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COURSE: FUNDAMENTALS OF BANKING BUSINESS COURSE(CONT'D)

Overview of the techniques for appraising
banks

« capital adequacy

« asset quality

« management evaluation
e earnings capacity

« liquidity

« sensitivity to market risk
« Rating criteria for banks
Who should attend?

The course will be extremely valuable to the
following people:

o Dealers in all bank dealing rooms
. Middle Office staff

o Risk Managers

J Compliance Officers

J Internal & External Audit

. Legal

l Our word is our Bond Cl)
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COURSE: FUNDAMENTALS OF ALM AND BALANCE SHEET MANAGEMENT COURSE
COURSE FEE: ON-SITE: 490,500.00 | VIRTUAL: N350,500.00 (EXCL. OF ALL TAXES)
DATE: 6 — 8 MAY, 20 - 22 NOVEMBER, 2024 )

| COURSE SYNOPSIS: >

Background : _ - Manage model risk and currency risk.
The course content will cover the inter- - Understand a balance sheet and take a pro-
relationships between prudential risks such as active approach to asset, liability, and capital

capital, leverage, liquidity, funding, NIM, IRRBB, management practices.

Funds Transfer Pricing (FTP) and how they are * Understand how to be an effective member of

measured, it will also highlight integrated balance ALCO.

sheet optimisation, business model optimization,

regulatory requirements and the role of ALCO

mechanism, leading to enhanced bank

performance.

Learning objectives

« Evaluate capital adequacy and its regulatory
requirements.

« Manage balance sheets in volatile rate
environments.

« Assess the role and processes of the asset-
liability committee (Alco)

|| + Hedge risks by reducing foreign exchange
exposure.

+ Integrate emerging technologies to drive

. competitive advantage.

 Understand bank risks, balance sheet metrics
and how they relate to each other.

« Consider how risk appetite links to the balance
sheet effectiveness.

« Be able to describe and understand risk drivers.

Who should attend?

The course will be extremely valuable to the

following people:

+ Treasurers

« Chief Risk Officers

» Accounting and Finance Managers

« Asset Managers

« Liquidity Managers
Risk Managers and Risk Controllers

*\\Auditors and Bank Regulators

Our word is our Bond




COURSE: FUNDAMENTALS OF ALM AND BALANCE SHEET MANAGEMENT

COURSE(CONT'D)

COURSE OUTLINE
Operating an efficient ALM model

How ALM can deliver efficiencies and reduce costs
Evolution of ALM

The role of asset liability committee

ALM function within the treasury

How the treasury supports your bank strategies
Defining, monitoring, and reporting risk appetite
Managing Interest Rate Risk

Impact of negative or ultra-low rates on the balance
sheet

Using financial futures and options to hedge interest
rate risk

Customized interest rate agreements

The Role of Securitization in ALM

Behaviour assumptions

Optimization through behaviour model
Cumulative GAP model and duration GAP model

Balance Sheet Management

BSM Challenges and solutions in the new normal
environment

Why banks need balance sheet resources.

Capital considerations.

Integrated balance sheet optimization
Structure, Complexity and Analysis
Off-Balance Sheet Activities

Impact of CBN circular on BA's and CP’s
Asset Securitization
Non-Interest-Bearing Assets

Funds Transfer Pricing (FTP)

FTP changes for the new normal environment
FTP overview

Regulatory requirements on cost/benefit
attribution

Dealing with the different balance sheet
components

Regulatory cost attribution

Steering the balance sheet - management
overlays

ALM for Capital Markets

Improving capital adjusted returns in the new
normal environment.

Capital management.

Our word is our Bond




COURSE: FUNDAMENTALS OF ALM AND BALANCE SHEET MANAGEMENT COURSE(CONTD)

« Liquidity and funding

o] LCR, NSFR and their implications

o] Collateral management
o Business model optimization

o] Centralized funding units

0 XVA desks

0] Financial resource management
Liquidity Management and Risk Frameworks
. Managing liquidity in the new normal environment
o Improving liquidity
o New modelling approaches
o Assessing the character of the liquidity pool
Liquidity coverage ratio
Net stable funding ratio
Trapped liquidity / legal structure
Components and Measures of Liquidity
Cash and Liquidity Requirements

Liquidity versus Profitability
Liquidity Risk |
Gap Analysis

'\Plannmg your Liquidity Risk Characteristics

l l Our word is our Bond
N\
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COURSE: FUND PERFORMANCE MEASUREMENT, GIPS,& ATTRIBUTION ANALYSIS EXCEL MODELLING
COURSE FEE: ONLINE $749.00 (EXCL. OF ALL TAXES)
' DATE: TO BE CONFIRMED

. » Learning Outcomes
COURSE SYNOPS,IS' > « Understand different advanced Excel formulas
and tools
Overview * Building models from scratch
» Customize models to your needs
Performance measurement and attribution ' « Visualize and model the performance
analysis represent a critical part of the portfolio measurement cycle
management process. It is an exciting and « Build solid Equity attribution and GIPS models
dynamic topic and its importance grows with « Have control cells that change the outcome of
the increased sophistication, maturity and the whole model
awareness of the investing community. This The following delegates will find the workshop

increasingly —complicated task should be lbeneficial:

structured in a disciplined process. Treasurers B e oS liltants
Was the portfolio manager’s performance * Regulators - Financial journalists
skillful, or lucky? This and many other » Corporate Dealers « Financial modellers
questions are answered by attribution analysis. * Internal Auditors e Fund accountants

It plays a crucial role in identifying and . Settlem_ent_ Officers . Fund of funds managers
quantifying the different factors behind any » Academic finance . 0 ti -
abnormal return, whether positive or negative. professors pErations managers in

Factors including style, sector and stock asset management

allocation together with activity can be » Cligg relat'lonshlp « Pension fund trustees
quantified over time in Excel spreadsheets. [l iers I asset « Performance and
Other attributes related to the industry, | management attribution analysts
country, currency and more can be analysed. « Compliance officers . Personal finance

« Data analysts b

* Due diligence analysts | 50 o0 managers

A disciplined performance measurement and
attribution analysis is quite vital to many

different participants. Financial attorneys - Risk controllers
Senior managers
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'COURSE: FOREIGN EXCHANGE & RATES TRADING SIMULATION AND SALES DEVELOPMENT
COURSE FEE: ONLINE $499.00 (EXCL. OF ALL TAXES)
DATE: DATE TO BE CONFIRMED

J

COURSE SYNOPSIS: »

Overview

» Understand how money & bond market traders
can take a position

» Understand how FX swap traders can take a
position

* Analyse fundamental risk management as it is
applied to the hedging of FX and rates positions

* Analyse the centrality of the “yield curve” and the
information that it contains

* Trading FX and rates products in alternative yield
curve environments

* Understand and evaluate interest arbitrage
opportunities

* Building situational Awareness of the political and
financial world around me

+ What motivates central bank action and trying to
understand what the trigger points for Central
Bank action in the markets are

« Avoiding the trap of the “Daily Me” - where do 1
obtain “unbiased good information that doesn't
just validate what I believe”?

. The Ostrich Paradox and why we consistently

nderestimate risk

» Avoiding the temptation to follow the herd
« How is “risk” is identified, measured and manage

Learning Outcomes

« Understand the fundamental FX and Interest
Rate products and explain the strategies
underlying their use

« Analyse the fundamental links between rates
(money and fixed income) and the foreign
exchange markets

« Analyse the trading relationships that exist
between the bank and other market participants
(Central Bank, Other Banks, Clients)

* Understand the relationship and differences that
exist between trading and pure treasury (ALM)
functions

» Aligning treasury activities with the bank’s risk
appetite & business strategy

« Embedding the treasury - client relationship,
including moving clients up the value chain

« Becoming a better trader with greater
situational awareness

» Recognise that everyone has biases that must
be acknowledged in order to avoid the “Ostrich
Paradox”

Our word is our Bond




COURSE: FOREIGN EXCHANGE & RATES TRADING SIMULATION AND SALES

DEVELOPMENT(CONT'D)

« Show solid working knowledge in
fundamental risk management applied to the
hedging of trading positions

« Recognise the fundamental skills necessary
for providing accurate and swift markets
quotes in response to client RFQs

 Understand and appreciate that trading and
maintaining risk positions is an exercise in
the assessment of probabilities

Trade Construction
« Building a Traders Edge

« Assessing the probabilities which determine
the success or failure

. of trades
« Fundamental analysis vs. timing or Technical
Analysis

« Position Sizing and Capital Consumption
« Money Management Techniques

« Setting of appropriate stop-loss and take-
profit levels

« Focus on establishing the correct criteria and
parameters for a

. trade - the money will look after itself
\ oW a new issue works

« Cost of money to the borrower
Return to the investor

Trading Simulation Environment

* Trade in multiple currencies, money market, fixed
income and foreign exchange products in both
settled and highly liquid conditions as well as
stressed, highly volatile markets

» Resolve apparent arbitrage conditions, by
understanding day count conventions

» Reconcile relative risk-equivalence between various
products and currencies to construct true risk-
based portfolio management techniques

» Record trading ideas & measure actual adherence
to the original trade idea

 Participants will be required to quote and ask for
prices, managing the consequent risks in multi-
currency portfolios within nominaland VaR
frameworks.

Working with the client

» Understanding the clients’ business and
competitive environment

» Reading client financial statements

* Understanding cash flow management

* Project financing, analysis and costing
Corporate Treasury

Our word is our Bond ( k )
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COURSE: FOT!EIGN EXCHANGE & RATES TRADING SIMULATION AND SALES
DEVELOPMENT(CONT'D)

* How does Corporate Treasury Work

* The roles of Corporate Treasury

« The Role of the CFO

» Treasury Functions and the business strategy
of the company

Moving a client up the value chain

« Essence of the Treasury / Client relationship
 Needs Analysis Gathering

« Client Relationship Management

« Baseline Product Knowledge

« Solution-based strategies

« Preparing for client meetings

« Positioning your sales pitch

« Identification of complex and integrated risks
« Evaluation of suitable solutions

l Our word is our Bond Cl)
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COURSE: FX GLOBAL CODE
COURSE FEE: ONLINE $199.00 (EXCL. OF ALL TAXES)
DATE: TO BE CONFIRMED

COURSE SYNOPSIS:

Our word is our Bond




(COURSE: GRADUATE TREASURY WORKSHOP
COURSE FEE: NEGOTIABLE
 DATE: AVAILABLE ON REQUEST

COURSE SYNOPSIS: >

The Role of the Treasury

« How a Treasury works & what it does

+ Key jobs & functions

» Key terminology

Money markets & foreign exchange

« Financial mathematics

« Discount factors, present/future value
« Yield curves and market conventions
» Practical application to markets

Key reasons why prices change

« Supply & demand

« Unexpected news and events

Money markets

Loans and deposits

Certificates of deposit

Commercial paper

Repo

Role of money market products in liquidity
management

Foreignh exchange

Outright forwards

Forward points

FX Swaps

Use of foreign exchange in trading and
hedging

Bond Markets
Introduction to debt markets

What bonds are
Who buys and sells bonds
Why there is a market

Floating rate notes

What they are
How they work
How they are evaluated

Fixed income securities

What they are
How they work
How they are evaluated

Issuing debt

How a new issue works

Cost of money to the borrower
Return to the investor
Structured products

Spot exchange rates
Interest rate differentials

Introduction to collateralized debt obligations,
how they work and how they have altered debt
markets

Our word is our Bond




lr COURSE: GRADUATE TREASURY WORKSHOP (CONT’D)

(;
Issuing debt Interest rate & currency swaps
How a new issue works «  What they are
Cost of money to the borrower « How they work
Return to the investor * How they are used with assets & liabilities
Structured products OTC Interest rate options
Introduction to collateralized debt obligations, « Caps/floors/Swaptions
how they work and how they have altered debt | g || = What they are
markets « How they work
Operations Derivative solutions:
Importance to the front office » Using derivatives to manage risk. A customer
What happens when you do a deal focused interest rate hedging case study using
Confirmations, payments & reconciliations; ! derivative products.
recognition Risk | | |
that this is a very important part of any This will be an introduction to the topic and is designed
successful Treasury to explain the importance of risk management to
B e e Introduction: Treasury and will include the following:
. . N * Why risk is measured
What a derivative is, why derivative markets have i
grown. Why banks use derivatives B are limits
. _ 1 * Market risk
Forward interest rates . Liquidity risk
Forward rate agreements | « Credit risk
Use in hedging / trading | « Operational risk
Short term interest rate futures Limits placed on risk

- Contract specifications :
- Margins
How they can be used . |
l Our word is our Bond Cl)
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 COURSE: IFRS 9 AND ITS IMPACT ON THE RECOGNITION, CLASSIFICATION, AND
MEASUREMENT OF FINANCIAL INSTRUMENTS

COURSE FEE: VIRTUAL: N365,500.00(EXCL. OF ALL TAXES)

DATE(S): 26 - 28 JUNE 2024 ¥)

COURSE SYNOPSIS:

Course Description

IIFRS 9 Financial Instruments is the IASB’s
replacement

of IAS 39 Financial Instruments:

Recognition and Measurement. The standard includes
requirements for recognition and measurement,
impairment, derecognition and general hedge i
accounting. IFRS 9 specifies how an entity should + Measurement Criteria under each category
classify and measure financial assets, financial - FVOCI Category for equity instruments and
liabilities, and some contracts to buy or sell non- Challenges

financial items. - FVOCI for Debt instrument and issues

Financial accounting under the International Financial - Business Model

Course Agenda

- IFRS 9 and challenges ahead

- Introduction

. IASB Timeline and latest amendments/discussion
Classification of Financial Instruments

- IAS 39 Categories vs. IFRS 9 Categories

Reporting Standards (IFRS) has a significant impact on
all the industry groups.

In this forward-looking training course, you will get an
in-depth, hands-on learning experience to understand
the accounting of Financial Instruments under IFRS 9
which has become effective from 1 January 2018. The
IFRS 9 has replaced the IAS 39 and impact the
following key areas:

' Classification and Measurement

Impairment Methodology

Hedge Accounting

. Characteristics of a Financial Asset test
- Accounting of Hybrid instruments/Embedded

Derivatives

- Reclassification

- Transition Challenges and impact

- Examples and Group Case Studies
Financial Liabilities

- Categories for Financial liabilities

- Hybrid instruments

. Bifurcation of embedded derivatives
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COURSE: IFRS 9 AND ITS IMPACT ON THE RECOGNITION, CLASSIFICATION, AN
MEASUREMENT OF FINANCIAL INSTRUMENTS (CONT'D)

- Accounting of Own Credit risk \ :
- Accounting of CVA/DVA General Hedge Accounting

- Issues and Challenges

Examples and Case Studies - Fair value and cash flow hedges

Impairment of Financial Assets - (Incurred - Hedged items and hedging instruments

loss model vs expected loss model) - Qualitative and quantitative effectiveness

. Financial assets measured at amortised cost - Rebalancing the hedge relationship

- Existing incurred loss model - De-designation

- proposed expected cash flows model/three- - Simpler and flexible hedge accounting framework

bucket model Examples and group case studies
- Application of impairment model
- Emerging issues and challenges
- Emerging issues and challenges ahead
- Road map to expected loss model

o

- Aligning hedge accounting with risk management

Our word is our Bond

CY)

FMDA



f

COURSE: INTRODUCTION TO BASEL FRAMEWORK
COURSE FEE: VIRTUAL: N243,665.00 (EXCL. OF ALL TAXES)

DATE(S): 20 - 21 JUNE 2024

| COURSE SYNOPSIS: »

Course Introduction
The Basel Committee on Banking Supervision (BCB
develops international standards on capital adequacy
The Basel Framework is the full set of standards of
the Basel Committee on Banking Supervision (BCBS),
which is the primary global standard-setter for the
prudential regulation of banks. Over the years, the
BCBS has changed the framework significantly
towards an internal and relatively more ring-fenced
assessment of the capital (e.g. Internal Capital
Adequacy Assessment Process). Under ICAAP
requirements, a bank needs to have in place internal
procedures and processes to ensure that it possesses
adequate capital resources in the long term to cover
all of its material risks and the board is kept cognizant
of any expected or projected capital shortfall. Basel
framework is an internationally agreed set of
measures developed by the BCBS to strengthen the
regulation, supervision, and risk management of
banks. We have developed this 2-day in-depth
workshop for the banking professionals to give them a
detailed insight into the Basel regulations and
levant regulatory practices.

Course Agenda

Global Scenario

» Emerging Markets and Central Banks

= (Capital Requirements and existing regulations

= QOverview of the regulatory banking framework

» Global rules for local implementation

* From Basel I to Basel IV

» (Capital requirements directive IV (CRD 1V)

= Stress testing of European banks

= The 3 pillars approach

= Pillar 1 available capital

= Pillar 1 risk-weighted assets: credit risk,
counterparty risk, market risk and operations
risk

= Pillar 2A ICAAP and risks not covered by Pillar
1 (strategic, reputational risks, etc.)

Capital Structure

= Common Equity Tier I (CET 1), Tier I, Tier II
and Total Capital

= From accounting equity to common equity Tier
1

Our word is our Bond




IICOURSE: : INTRODUCTION TO BASEL FRAMEWORK (CONT'D)

Overview of key accounting adjustments
= Goodwill and intangibles
= Non-controlling interests __
» Deferred taxes
= Additional Tier 1 (AT1)
» Perpetual preference shares
= Non-cumulative dividend
= No step-ups
= Subordinated debt, mandatory and
contingent convertibles
+ Tier 2
» Subordinated debt
= Qver 5 years of maturity
= No accelerated repayment

« Global standard applicable to G-SIB banks
only
« Minimum Requirement for own funds and
Eligible Liabilities (MREL)
« Applicable to credit institutions &
investment firms in the EU
Basel IV Changes
« Analysis of banks’ impact
« Aggregate increase of €1.0 to €2.5 trillion
in additional RWAs expected
« Sweden/Denmark/Netherland most affected
by credit risk floor cap
* France and the United
Kingdom impacted by the change in

Rat_io_s _ : : operational risk
* Minimum capital ratios: Basel III phasing from 2013 - Capital floors
to 2019

« RWAs floored by a percentage based on a
standardised approach
« Phase-in from 50.0% in 2022 to 72.5% |

« 5% CET 1, 1.5% AT1 and 2.0% T2
« Capital conservation buffer (CCB): 2.5%
« Countercyclical buffer (CCB) up to 2.5%

: _ _ _ in 2027
paBased on national supervisor discretion - Revised credit risk from a standardised |
» Capital surcharge for Global Systemically Important approach

Banks (G-SIBs) - RWAs floored by a percentage based on a
standardised approach
* Constraints on the use of internal models

N\ Based on BIS list updates every November up to
3.5%
+ Total Loss Absorbency Capital (TLAC) . LGD floor to be applied
l Our word is our Bond Cl)
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IICOURSE: : INTRODUCTION TO BASEL FRAMEWORK (CONT'D)

(¢

« Counterparty credit risk

« Introduction of a standardised approach for

Credit Value Adjustment (CVA)

« A new standardised approach for calculating
Exposure at Defaults (EAD) for derivatives
exposures

« Market risk

« Finalised in 2016

« The revised boundary of the trading book

« Sensitivities based on the new standardised
approach

« Internal models based on expected shortfalls

» Operational risk

* A new standardised approach to replace all prior
methodologies

* Based on the size and historical operational loss
data

Floors
» The highest impact on banks who relied on internal
models for credit risk calculation (low Pd and LGD)
« Phase-in from 50.0% in 2022 to 72.5% in 2027
» National regulator to cap incremental increase
\ « The increase could be capped at 25% of RWAs

\ before the floor

Credit Risk - Standardised Approach

RWA grid for sovereign and Public Sector
Entities (PSEs)
Discussion on multilateral development banks
RWAs table for banks

« The difference explained between external

and standardised credit risk

« Grade A to C for standardised assessment
RWAs for general corporate exposures and
specialised lending
RWAs for residential real estate (cash-flow and
non-cash-flow based repayments)
RWAs for off-balance sheet items and credit
equivalent exposures
RWAs for default exposures
Credit risk mitigation (CRM) approaches
IRB/A-IRB
Standardised to foundation (F-IRB) and
advanced approach (A-IRB)
Understanding probability of default (Pd), loss
given default (LGD) and exposure at
default(EAD)

CY)
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COURSE: : INTRODUCTION TO BASEL FRAMEWORK (CONT'D)

Limitation on use of methods
» Large corporates and banks A-IRB no longer
permitted
« Retail F-IRB and equity disallowed
« Parameter floors in A-IRB for LGD for corporates
and retail exposures
Counterparty Credit Risk (CCR)
« Risk of a counterparty defaulting prior to the final
settlement of the transaction
» OTC derivatives
« Financial assets designated at fair value
» Reverse re-purchase agreements and other
secured lending
« A standardised approach for CCR (SA-CCR)
measures EAD
» Based on replacement cost and potential
future exposure
« Risk of mark-to-market loss due to counterparty
credit risk (CVA)
» A basic and standardised approach
« Standardise based on the value at risk (VaR)
Market Risk
« Risk of loss from movement in market prices
» Interest rate, credit spread, equity, foreign
exchange, and commodities

Our word is our Bond

Revised standardised more complex approach
» Sensitivities-based (delta, vega and curvature risks)
Default-risk charges and residual add-ons
Internal models
Approval required from the supervisory authority
Financial models based on globally expected
shortfalls, default risk charge and stressed capital
add-on
Operational Risk
» Risk of loss from inadequate or failed internal
processes, people and systems or external events
* Revised standardised approach
» 0 Based on Business Indicator (BI), marginal
coefficient and scaling factor
Pillar 2 and 3
» Pillar 2: risks not covered by Pillar 1 (credit
concentration risk, stress testing, etc)
« Pillar 3 focuses on the disclosure requirements
* Leverage and Liquidity Ratios
» Back-stop leverage ratio based on non-risk weighted
exposure
« 0 G-SIBs buffer
Liquidity coverage ratio (LCR)
et stable funding ratio (NSFR)
Real-Life Examples
Group Case Studies




7
COURSE: INTERMEDIATE TREASURY MANAGEMENT

COURSE FEE: FACE-TO-FACE: N199,700.00 | VIRTUAL: N99,850.00 (EXCL.
OF ALL TAXES)
DATE(S): 8 - 9 FEBRUARY, 25 -26 JULY 2024

COURSE SYNOPSIS: >

MONEY MARKET CONCEPTS AND MONEY MARKET AND FX DERIVATIVES
FINANCAIAL MATHEMATICS Rates/Forwards-Forwards/Futures
» Simple and Compound Interest Forwards/FRA’s

Money Market Options

Interest Rate Swaps and Pricing
Bond Market Calculations

FX Options and Pricing

FX Forwards

« Nominal and Effective Rates
Discounts and yield

The yield curve concept
Cost of funds Determination
Money Market Instruments

* Money Market Calculations FX Swaps |
RISK MANAGEMENT NDF’s
» Principles of Risk Management ASSET AND LIABILITIES MANAGEMENT
 Money Market and FX Market Risks and Risk « ALCO

Return on Equity (ROE)

Measures and Components of Liquidity
Funding and Liquidity Management
Gap Analysis

Rate Sensitivity Analysis

Securitization

Concept of transfer pricing

Capital adequacy Regulation

Hedging Financial Risks using Financial
Instruments

Management Tools

Interest Rate Risk Management
Liquidity Risk Management
Economic/Political Risk
Legal/Regulatory

BALANCE SHEET ANALYSIS
Balance Sheet Structure
Balance Sheet Spread

Ratio Analysis

Weighting and Rating

Market Segmentation/Positioning
Product Development Team
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 COURSE: INTERMEDIATE CREDIT PROGRAM

COURSE FEE: FACE-TO-FACE: N399,400.00 | VIRTUAL: N199,700.00 (EXCL. OF
ALL TAXES)

DATE(S): 7 - 10 FEBRUARY, 23 -26 JULY 2024 )

COURSE SYNOPSIS: >

Day 1
Introduction to Accounting (Review)
« Revising the art of reading and proper spreading
« of financial statement
« Financial Statement Analysis
« Macro-economic/Environmental Analysis
« Enterprise Risk Management
> Overview of Basel II/III
» Industry/Business Analysis
« Bank Credit program
» Short-Term
» Long-Term
» FX Based
» Fundamentals of Credit Structuring
» Borrowing Cause
» Loan Structuring
= Types Of Lending
= Loan Structuring
= Portfolio management

Day 2:
Credit Risk Management
» Loan Monitoring
» Identification of early warning signals
» Causes of Loan Delinquency
* Prudential Guidelines
« Spilt Milk-What went wrong?
> Review of Past Due Loans
Preparation of Credit Memorandums
« Trial Runs of Presentations to
Management and Board Credit
Committees

Who should attend?

« The course will be extremely valuable to
the following people:

« Dealers in all bank dealing rooms

« Middle Office staff

« Risk Managers

« Compliance Officers

« Internal & External Audit
Legal

Cashflow Projections / Sensitivity Analysis
Estimating External Financing
. Requirement
= Legal Aspects of Banking and Securities for
Lending
Realization of Security
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ALL TAXES)

( COURSE: INTRODUCTION TO DERIVATIVE
COURSE FEE: FACE-TO-FACE: N199,700.00 | VIRTUAL: N99,850.00 (EXCL. OF

DATE(S): 20 -21 JUNE, 7 - 8 NOVEMBER, 2024 )

COURSE SYNOPSIS: »

INTRODUCTION

» What a derivative is

Why derivatives are used
Why the market has grown
Exchange traded derivatives
Over-the-counter derivatives
Derivative terminology
INTEREST RATE PRODUCTS
Interest rate futures

» Underlying

» Tick value

= Pricing

= Margins

= Simple trades

Practical application
Forward rate agreements
= Pricing
» Market use
= Settlement
HEDGING:
= New issues & debt
= Asset swaps
TRADING: RATES & SPREADS
, = How swaps are valued
= How they are documented
» Importance of the confirmation

Credit risk

OPTIONS:

= Option terminology

» The four option positions

» What influences the option price
Interest rate options

= (Caps / floors /swaptions

* How they work

= Practical application

= CREDIT PRODUCTS:

Why credit trading is growing

Credit default swaps, (CDS)

= How a CDS trade works

» What the premium is

» The main terms used

» What happens if there is a credit event
= Risks with CDS transactions

= How CDS are used

Risk mitigation

» Collateral agreements

= Margins

» Break clauses

Operational issues

Trade Lifecycle

 Trade capture

* Accuracy

* Confirmations

How derivatives have caused problems
Selected case studies where financial
institutions have experienced losses as a
result of weak controls surrounding
derivatives
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COURSE: INTRODUCTION TO FINANCIAL ARITHMETIC
COURSE FEE: FACE-TO-FACE: N199,700.00 | VIRTUAL: N99,850.00 (EXCL. OF

DATE: 4 - 5 MARCH, 4 - 5 JUNE, 14 - 15 NOVEMBER 2024

J

COURSE SYNOPSIS: >

FINANCIAL ARITHMETIC

» Understanding the Financial Environment
= Simple & Compound Interest

= Future and Present Value

= Nominal and Effective Rates

= Discounts Concepts

= Cost of Funds

= The Yield Curve Concepts
ACCUMULATED VALUE: YIELD-BASED
CALCULATIONS

= Present Value: Yield -based Calculations
= Present Value: Discount-based
Calculations

Yield to Discount Conversion

Bond Yield Calculations

Simple Holding Period Return

Fixed Income Yield and Pricing
Methodology

= Cash Flow Creation and Coupon Stripping.

Price Behaviour in Floaters

= RISK ANALYSIS

= Market Risks

» Interest Rate Risk

» Liquidity Risk

» Foreign Exchange Risks

» Risk Management Strategies
MONEY MARKET PRODUCTS AND THEIR
ARITHMETIC

= Time Deposits

» Certificates of Deposit
Treasury Bills/Bonds
Bankers Acceptances

= Commercial Papers
Qe and Repurchase Agreements (Repos)

Our word is our Bond
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COURSE: INTRODUCTION TO TREASURY MANAGEMENT
COURSE FEE: FACE-TO-FACE: N199,700.00 | VIRTUAL: N99,850.00 (EXCL.

OF ALL TAXES)

DATE(S): 1 - 2 FEBRUARY, 18 -19 JULY, 10 -11 OCTOBER 2024

J

| COURSE SYNOPSIS: >

OUTLINE

Macroeconomic Concepts
Macro/Microeconomics variables
Financial environment in Nigeria
Structure of the Financial System
Participants/Instruments Regulatory
environment
Current Monetary and Fiscal Policies
Interest Rate Economics

Treasury Risks, Management and Control
- Market Risks and Controls
Interest rate Risk
Credit Risk
Liquidity Risk
Foreign Exchange Risks and Controls
Market Risk (Price)
Operations Risk and Controls
Other Risks and Controls
Domestic/Foreign Exchange Markets
Major trading and composite currencies
2-Way Quote Dealing System

Current CBN participation and system of
dealing Participants
Spots and Forward FX Markets
- Evolution of the Money Market
- Treasury Bill Market
- CP Market
" E BA Market
- Dealing regulations in the money market
Treasury Operations
Correspondent Banking
The role of the Treasury
Accounting Entries Settlement
Cash flow/PDO Tracking
Introduction to Asset and Liability
Management
An Overview
Measures of Components of Liquidity
Introducing ALM Strategies/Techniques
Role of ALCO
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{COURSE: INTRODUCTION TO FINANCIAL MARKETS

COURSE FEE: FACE-TO-FACE: N199,700.00 | VIRTUAL: N99,850.00 (EXCL.
OF ALL TAXES)
DATE(S): 23 - 24 MAY, 5 - 6 SEPTEMBER 2024

COURSE SYNOPSIS: >

OVERVIEW OF THE FINANCIAL
ENVIRONMENT

The Economic environment

Structure of the Financial System
Understanding the Financial Markets
Regulators and Regulatory Environment

FINANCIAL MARKETS

The Role of Financial Markets

Nature and Structure of Financial Markets
Types of Institutions/Participants

Primary and Secondary Markets
Efficiency of Financial Markets

The Financial System and Economic
Development

Types of Financial Instruments
Common Fundamental Concepts

DEBT INSTRUMENTS

Discount Vs Interest Bearing Instruments
Treasury Bills and Certificates

Federal Government and Municipal Bonds
Debentures

Distinction Between Equity and Debt
Instruments

Rating of Debts

Leases

EQUITIES

Shares (Buying and Selling)

New Issues/Right Issues
Brokers/Short Selling

Market Indicators, Evaluating Companies
The Concept of Shareholders Value
Investment Funds

RISK AND RETURN

» Pricing of Securities

= NPV, PV, IRR

= Discounted Cash Flows

= Yields, Discount Rates and Coupon Rates
TYPES OF FINANCIAL RISKS

» Foreign Exchange Risks

= Money/Capital Market Risks

= Control of Financial Risks

= Other Forms of Risks

HEDGING TECHNIQUES

» Foreign Exchange Risks

= Money/Capital Market Risks

= Control of Financial Risks

= Other Forms of Risks
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rCOURSE: LIQUIDITY RISK MANAGEMENT COURSE
COURSE FEE: VIRTUAL: N245,500.00 (EXCL. OF ALL TAXES)

DATE(S): 25 - 26 JULY, 2024

| COURSE SYNOPSIS: >

Day One

Analytic Overview

The aim of this section is to introduce the

concept of liquidity risk and explore how it

affects banks’ business models.

« Definition and types of liquidity risk

« How do liquidity and capital withstand the
economic crisis

= Types and drivers of liquidity risk

Framework for assessing liquidity risk

The BCBS's Principles for sound liquidity risk

management and supervision

Case studies: Reviewing liquidity position and

liquidity risk management at three failed

financial institutions

Funding Strategy

This section aims to demonstrate the

importance of a bank's funding strategy and its

critical relationship to the bank’s business

model. (Basel Principle 7).

« Funding appropriate for the risk profile of the
assets, and commercial needs of products
and business lines

+ Issues: Stability, diversity and tenor matching
of funding sources

» Appropriate deposit funding and deposit
insurance schemes

« Refinancing risk of money market and capital
markets funding

« Gap management across tenor and currency
buckets

* Key metrics for measuring funding strategy
and refinancing risk

* Funds Transfer Pricing Problem (LFTP)

+ Exercise: Identifying the characteristics of
various bank funding sources

Asset Liquidity

The aim of this section is to understand asset

liquidity and collateral use in generating liquidity

(Basel Principles 12 and 9).

« Define and measure liquid and illiquid assets

« Liquidity of assets under stressed market
conditions
Key metrics for measuring asset liquidity and
funding needs

Our word is our Bond




COURSE: LIQUIDITY RISK MANAGEMENT COURSE (CONT’D)

« Fair value asset pricing hierarchies in financia
reporting (Level I, 2, 3 assets under SFAS 157
and IFRS 7)

» Collateral-based liquidity transactions (e.g.
securities financing transactions)

» Collateral assessment: Haircuts/margin, available
collateral for access to funding, client balances,
central bank eligibility criteria.

« Exercise: Assessing liquidity from accounting fair
value hierarchy

Day Two

 Contingencies

« The aim of this section is to develop an
understanding of liquidity risk from contingent
exposures.

« Types and magnitude of off-balance sheet
exposures

« Margin calls from derivative and repo contracts

« Investment vehicles and securitization

« Custody, correspondent and settlement balances

« Intra-day risk

» Case study: Illustration of liquidity risk in a
commercial bank caused by excessive contingent
iquidity exposures to special-purpose vehicles.

Liquidity Governance, Forecasting and Stress

Testing

The aim of this section is to identify the differing

sensitivities and tolerances to liquidity risk for differing

bank business models and to develop an understanding
of how banks measure, forecast and stress-test their

liquidity risk (Basel Principle 5).

» Liquidity risk tolerance (Basel Principle 2) given
different business models, e.g. retail and wholesale
banks, multi-nationals and investment banks

» Liquidity costs, benefits and risks (Basel Principle 4)

» Early warning signals of unacceptable risk appetite

» Liquidity risk management disclosure (Basel Principle
13)

+ Asset and liability management: Balance sheet
matching, including the extent of maturity mismatch

» Relationship between stress testing and the
contingency funding plans

* Forecasting liquidity needs

Our word is our Bond
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(COURSE: MARKETING OF FINANCIAL SERVICES

COURSE FEE: FACE-TO-FACE: N199,700.00 | VIRTUAL: N99,850.00 (EXCL.
OF ALL TAXES)
'DATE(S): 20 - 21 JUNE, 19 - 20 AUGUST, 21 - 22 NOVEMBER 2024 J,

COURSE SYNOPSIS: »

Overview of the financial environment
« Structure of the financial system
* Understanding the financial markets

+ Regulators and regulatory environment

Understanding marketing Developing new products
+ Defining marketing Identifying competitive areas

Understanding the marketing mix Market research

Creating the right marketing mix Test marketing technique

ge;clt_lng the rllght price Market segmentation\positioning
EaCl, value Product development team
Fitting PR into the MI - Advertising development

Marketing .

. * Pricing

The customer imperative . L .
« Customer and competitor analysis Sale relationship building
Delivering service

» Obtaining and sustaining competitive
Tackling\resolving complaints

advantage
Keeping in touch

« Market segmentation and selection
« Pricing for value promoting & delivering Testing the strength of relationships
Nurturing loyalty

product and service value
Increasing customer base

Financial products

* Foreign exchange products

* Credit products

+ Capital market products

+ Correspondent banking products
Miscellaneous products

Domestic money market products
l' ‘ l Our word is our Bond m
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COURSE: MARKET RISK MANAGEMENT
COURSE FEE: ONLINE N245,500.00 (EXCL. OF ALL TAXES)

DATE: 3 - 4 JUNE, 2024

' COURSE SYNOPSIS: »

Overview

This comprehensive interactive online workshop
will explore underlying market risk exposures in
equities, commodities, fixed income, and
derivatives. We will examine many aspects of
market risk and apply market risk measurement
tools to quantify and manage risk exposures.

The Covid-19-related market meltdown in virtually
all asset classes during March & April 2020 has
provided both financial market participants and
regulators alike with the first truly global market
risk event since the Great Financial Crisis to test
the effectiveness of regulatory standards and
gwarkcclat risk practices adopted in the intervening
ecade.

A sudden realisation of the economic impact that
would be wrought by governmental and social
responses to the impending global pandemic
caused panic in global markets as risky assets
were discarded as fast as liquidity conditions
would permit and financial actors raced for the
safety of cash liquidity. Even traditional havens of
safety such as the US Treasury market suffered
.severe dislocation prompting previously
nprecedented action by global central banks.

Our word is our Bond

This Market Risk course is ideally timed to examine
the events of that period. The approach adopted is
to introduce and review technical and practical
market risk practices, the effectiveness of
regulatory frameworks during the period against
the backdrop of various case studies presented to
illustrate actual market risk trading and hedging
activities of speculators and commercial actors
alike.
The following delegates will find the workshop
beneficial:
» Treasurers
« Regulators
» Corporate Dealers
« Internal Auditors
« Settlement Officers
» Foreign Dealers

« Bonds

« Commodities

» Derivatives

« Emerging Markets
« Credit & Risk Managers

« Money Market Dealers : Egg—i\gg:nce Sl
« Economists o Ex i
: posure Mapping
« Market Risk e Financial Risk
Management _ e Fixed Income
» Basel Market Risk e Market Exposure
Regulatory Approach | varket Risk

« Charted Financial Analysts




FIOURSE: MARKET RISK MANAGEMENT (CONT’'D)

Workshop Overview

1. Introduction
*Global perspective
eDefinition and types of risk
*Risk management Principles
*Objective of risk management
eDisaster recovery and business continuity plan
eKnow your customer
*Risk Measurement and Control
sCommon mistakes in risk management
«Common measure of Risk: Standard
deviation, Variance, Skewness, Kurtosis &
Correlation
ePractical diversification
eCase Studies: How would an understanding of
the technical material presented above, facilitate
an understanding of the events earlier this
year Covid-19?

2. Introduction to Basic Statistics and Financial

Modelling

 Basics of financial modelling
* Time value of money
* Probability concepts
« Distribution profiles
« Randomness

 Monte Carlo
* Markov process
e Brownian motion

» Case Studies: How would an understandin
of the technical material presented above,
facilitate an understanding of the events
earlier this year Covid-19?

3. Understanding Financial Markets and
Participants

» Features of Financial Markets

» Composition of Financial Markets

» Types of Financial Markets.

4. Types of Market Risk, Management, Control
And Compliance

+ -Definition, Identification, Evaluation and
Management of;

» Interest Rate Risk: Trading and Non-Trading

* Price Risk: Fixed income and Equity price
volatility

» Currency Risk: , Transaction and Translation

 Liquidity Risk: Funding and Asset Liquidity

5.. Other Boundary Risk (other risk in
Market Risk)

« Counterparty /Credit Risk: Risk-

assessment criteria

« Sovereign/Macroeconomic Risk: Deal

only in instruments from viable Issuers
+ Convertibility/Transferability Risk: Due
diligence
+ Legal Risk: Seek legal advice

————

l Our word is our Bond Cl)
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I> COURSE: MARKET RISK MANAGEMENT (CONT'D)

6

. Market Risk Structure in Financial
Institution Trading and Non-Trading
Market risk
Typical desk structures
Roles of Treasury — Trading and Non-Trading
A look at front, middle and back office
The flow/ process of a trade

. Market Risk Management Strategies
Market Risk mitigation Strategies
Global best practice in market risk
Valuation methods: Mark-To-Market and
Mark-To- Model
Measurement methods: VaR and Other Risk
measures
The provisions of IFRS9

8. Introduction to Structured Finance,
Securitization and ABS
« Structured Finance
« What are structured products
» Issuers' and investors' appetite for structured
products
» Structured Products
Future for structured products
Structural credit risk models
CDO structures and tranches
CDO valuation
Securitization
Definition of Securitization
Securitization Process
Types of Securitization: ABS, MBS etc
« Advantages of Securitization
» Disadvantages of Securitization
Asset Back Securities (ABS)
+ Introduction to asset backed securities
« Structure and rating of asset backed securities
* Major sectors of the asset backed securities
market

« Pricing and trading of asset backed securities

« The future of the asset backed securities
market

Our word is our Bond ( ‘)7? )
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COURSE: RETAIL BANKING OPERATIONS, RISK AND TECHNOLOGY
COURSE FEE: N243,665.00 (EXCL. OF ALL TAXES)

DATE: 1 - 2 AUGUST, 2024

| COURSE SYNOPSIS: »

[ Course Introduction
From a regulatory perspective, the risk is the

potential that events, expected or unanticipated,
may harm a bank’s capital or earnings. To control
risk and mitigate their impact on financial
performance, banks must have systems that
identify, measure, control, and monitor risks.
Strong risk management
systems are especially important when
introducing new products or services and during
economic growth or recession.
Join us in this 2-day comprehensive walk through
of the retail banking operations and related
challenges and technological solutions.

Course Agenda

Introduction to Retail Banking

» Financial Systems

« Types of Banking

» Retail Banking Products

» Retail Lending & Mortgages

» Banking Services

 Payment Systems & Services

» Credit & Debit Cards
« Banking Operations
- Anti-Money Laundering

End of course assessment

Risk Management

Identify the key components of retail credit risk
Describe the key components of a bank’s credit
risk profile

Recognize the risks associated with the
origination and acquisition of retail lending
products

Describe the characteristics of a sound credit
risk management framework and governance
Technology

Describe the use of cash in payments and its
care and distribution

Explain the check payment process and the
various types of bank checks

Outline developments in electronic processing
and payment transfers

Identify banking laws and regulations related to
payment processes and electronic funds transfer

' Our word is our Bond




DATE(S): DATE TO BE CONFIRMED

( COURSE: SECURITIES TRADING SIMULATION (STS) GAME (RESIDENTIAL)
COURSE FEE: N695,900.00 (EXCL. OF ALL TAXES)

' COURSE SYNOPSIS: »

TYPES OF MARKETS
* Primary
« Secondary

TYPES OF SHORT TERM SECURITIES
« Commercial Papers

« Banker’s Acceptance
« Certificate of Deposit

» Treasury Bills

FIXED INCOME MATHEMATICS
PARTICIPANTS IN THE GOVERNMENT
SECURITIES MARKET TYPES OF
TRANSACTIONS

« Spot
 Forward
 Repo/Reverse Repo

STRUCTURE/TRENDING OF RATES
FACTORS AFFECTING INTEREST
RATES

RISK & CONTROLS IN SECURITIES TRADING

INTRODUCTION TO SECURITIES TRADING\

TREASURY BILLS TRADING SIMULATION

O

O

O

O

O

O

O

DEALING SESSIONS

Transaction Types
Participants

Interbank Dealing Process
Position Limits

Tenor of Transactions
Securities Blotter
Book-keeping/Records
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( COURSE: STRUCTURED TRADE AND COMMODITY FINANCE COURSE
COURSE FEE: N490,500 Onsite and N350,500.00 Online (EXCL. OF ALL
TAXES)

DATE(S): 22 - 24 MAY, 4 - 5 DECEMBER 2024

COURSE SYNOPSIS: »

= Overview of International Trade

environment - -
. . . Structured Commodity Finance
= Risks in International trade ETeNEE N o

O
Letters of Credit

= Understanding different types of Trade o
. . N o Warehouse/Inventory Finance
Finance products and their applications. | o Export credits
= Pre-finance | o Receivables Financing
- Supplier credits o Borrowing Base FaC|I|t|§s
: ! _ o Barter and Inventory Finance

* Invoice discounting Structured Trade Finance
= Export factoring o International leasing

o Credit lines
o Local currency finance
= Buyer credits o Project finance
o Joint venture
Risks in Commodity Trade contracts
Transport Documents & INCOTERMS

= Forfaiting

Our word is our Bond




7
COURSE: TECHNICAL ANALYSIS FOR TREASURY
COURSE FEE: FACE-TO-FACE: N699,500.00 (EXCL. OF ALL TAXES)

DATE: DATE TO BE CONFIRMED

| COURSE SYNOPSIS: >

Module 1: Introduction to Technical Analysis
-Philosophy of technical analysis
-Technical vs. fundamental forecasting
-Advantage of technical analysis
‘The Dow Theory
-Understanding behavioural Finance and Market
Psychology
‘Module 2: Chart Construction
-Types and construction of charts
-Arithmetic vs Logarithmic scale
-The Bar Chart
‘The Line Chart
‘The Japanese Candlestick Chart
‘The Point-and-Figure Chart
‘Module 3: Basic Concepts of Trend
-Definition of Trend
-Support and Resistance
*Trend lines |
*The Channel Line ‘
Module 4: The Moving Average System
How to Use a Moving Average to generate
buy/sell signals, The Single, Dual, Triple
Moving Average Crossover, The Pros and Cons
of Moving Averages
‘Moving Averages Tied to Cycles, M.A.

Envelopes, Bollinger

Module 5: Introduction to Oscillators
-Types/Uses of Oscillators
-Indicators and their interpretation.
Principle of Divergence, Momentum, Price Rate
of Change
‘Wilders Relative Strength Index
-Stochastic construction/Interpretation
Module 6: Major Reversal Patterns
-Tops and Bottoms
-Double Tops and Bottoms
-Head and Shoulders
Triple Tops and Bottoms
-Spike (V) Tops and Bottoms
-Rounding Tops and Bottoms
-Wedges and Diamonds
Module 7: Major Continuation Patterns |
-The Ascending Triangle |
‘The Symmetrical Triangle
-The Descending Triangle
‘Flags and Pennants
-Wedges and Rectangles
Module 8: Stop loss placing
-Using the right technique
‘What techniques work?
*Avoiding false breaks

Our word is our Bond m



|| COURSE: TECHNICAL ANALYSIS FOR TREASURY(CONT'D) ﬂ

Module 9: Moving Average _ _
Convergence/Divergence System (MACD) \ MOdl_.Ile 13: Technical Analysis of _

-MACD construction/interpretation, o Trading: Strategy & Implementation

‘How to use MACD to spot trend changes early. with Live Trading Session -
Module 10: Other Popular Systems *This is a personalised section bringing all we

-Bollinger Bands have learned

-Directional Movement Index (DMI), ADX/ ADXR into a structured technique that attendees
-Commodity Channel Index (CCI), will be able to implement tomorrow. Bringing

Parabolic S.A.R. system. theory into practice
Module 11: Advanced Candlestick Charting -Choosing the right timeframe for your

‘History of Japanese candlesticks analysis
‘Best uée of c%ndlesticks Choosing the right indicators and techniques

.Single, double triple, and multiple reversal -Placing the right Stops .
patterns -Live trading examples, case histories and

-Continuation patterns case studies

How to combine candles with Western techniques

to time entry and exit. |
Module 12: Elliott Wave Theory and Fibonacci
Techniques

-Basic Tenets of the Wave Principle

-Impulse Waves and Corrective Waves

sFibonacci Numbers as Basis of Wave Principles

Fibonacci Ratios and Retracements
wibonacci Retracement and Projections

CY)
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DATE: DATE TO BE CONFIRMED

/COURSE: THE BATTLE OF THE BANKS AFRICA _ SIMULATION GAME
COURSE FEE: VIRTUAL: $3000 per team of 4 (EXCL. OF ALL TAXES)

| COURSE SYNOPSIS: >

INTRODUCTION

This training is intended to provide the participants
with a robust understanding of the management of a
commercial bank in a competitive and regulated
environment. The training methodology is unique in
that traditional lectures are combined with a simulation
game where participants are assigned the task of
running a bank in a simulated banking market. Each
bank staffed with 4 members, competes against other
banks to maximise market share and stock price.
During the simulation game participants will face the
traditional regulatory constraints such as restrictions
on deposit pricing, capital adequacy and reserve
requirements.

OVERVIEW
The Battle of the Banks Africa is a live competition
webinar that runs for 8 weeks.
The competition is designed specifically to facilitate the
development of the business acumen of Africa’s young
bankers. Participants gain insight into how the different
areas of the business interact to enhance overall
business and financial performance, and how key |
macroeconomic indicators impact the decision-making

‘ process in a bank and are exposed to the challenges of

risk management strategies, corporate governance,

\ business ethics. |

The program is unique, with the simulated
environment and competition element encouraging
Africa’s Young Bankers to get involved, learning from
the online, interactive, training tools and webinars,
as well as interacting with their colleagues in their
quest for knowledge, and to lift the title of Africa’s
best Bankers.

The program is divided up into three main areas of
learning.

1. CONCEPTUAL LEARNING

This section has a weighting of 5% to overall teams
performance.

a. An introduction to Asset and Liability
Management.

b. An introduction to Basel.

2. THE BATTLE PRACTICAL SIMULATIONS
This section has a weighting of 30% to your
overall teams performance.

a. All assignments and assignment quizzes
must be completed using the ProBanker
Simulator software.

b. Once inputs are simulated, participants are
to download the reports from ProBanker and
answer the quizzes that follow (to be found
in the ICAP Academy site.)

c. This is performed in AUTOSIM where

participant is responsible for simulating your
~ inputs.

Our word is our Bond m




COURSE: THE BATTLE OF THE BANKS AFRICA _ SIMULATION COMPETITION
(CONT'D)

COURSE OUTLINE
3. THE BATTLE || Week 1
This section has a weighting of 65% to your overall Financial Intermediation & Commercial
teams performance. Banks
Incorporates the following simulations and rounds. = Welcome Address.
a. Trial Run - Each team will participate in a 2 = Introduction to the Battle.
financial quarter simulation to get a feel of the = [CAP Academy and ProBanker sign-in
sensitivity of the simulator and feel for the problems.
competitive environment. = Dr Anoop Rai - overview of ProBanker in
b. Competitive Round: USA (video recording).
i. Each team competes in a 6-quarter Banking = Facilitator Introduction.
challenge. For each financial quarter, the Central = Run through Assignment 1 or similar in
Bank will release an Economic and forecast report. class.
Teams will base their inputs on this report. Teams Week 2
are judged on the following Metrics: Interest Rate Risk Management & Capital
v' Stock performance, | requirements
v" Net Income, « Key take away.
v' Loan performance, « Guest speaker (TBC) / Facilitator topic
v' Basel ratios. choice.
ii. Each team to prepare a 6-quarter performance « Introducing the practice round (2 financial
report. quarters).

Our word is our Bond ( ')7? )
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COURSE: THE BATTLE OF THE BANKS AFRICA _ SIMULATION COMPETITION
(CONT'D)

Week 3
Liquidity & Credit Risk Management 3
« Going through QO - Q1 Practice round (Q and A

Week 6
session for participants). Quarter 3 & 4 Review/Quarter 5 & 6 Decisions
- Complete Q2. a. 4 Qtr. team reviews and insights.
Week 4 . - b. Key take away.
Trial run/Competition: Quarter 1 & 2 Decisions c. Guest speaker /Facilitator topic choice
* Going through practice round (Q and A session for d. Preparation for final 2 financial Quarters.
participants). Week 7

+ Key take away.
» Guest speaker (TBC)/Facilitator topic choice. Take away.

» Introducing the competition and opening. Performance report due from all teams. ‘
« Reminder of scoring system. Week 8

Reviews and results.

S . - Next Steps; final 4 teams compete in a 4
Quarter 1 & 2 Review/Quarter 3 & 4 Decisions financial quarter shootout, culminating in
* Team reviews and insights. | the team’s presentation of their banks

* Key take away. financial performance to a supervisory

» Guest speaker (TBC)/Facilitator topic choice. board.

« Preparation for next 2 financial quarters.

N

A
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OF ALL TAXES)

(COURSE: TRADE FINANCE PROCESSES
COURSE FEE: FACE-TO-FACE: N331,000.00 | VIRTUAL: N165,500.00 (EXCL.

DATE: 23 - 24 MAY, 22 - 23 AUGUST 2024

J

COURSE SYNOPSIS:

Overview

This training examines the roles and
responsibilities of banks, importers and exporters,
and the products available to assist them in
finding satisfactory solutions for international
trade finance. The training explores the local
Foreign Exchange Control and Regulatory
environment, Revised Import guidelines and
Documentation, the commonly used documents
and international trade terms, different payment
methods used in international trade finance and
exchange risks.

Expected Benefits/Deliverables

> Understand the Nigeria Foreign Exchange
Control & regulatory Environments.

» Understand the payment methods used in
international trade, Pros and Cons of each
payment method

» Identify Trade risk and how this can be

mitigated.

Reduction of Letter of Credit discrepancies.

N\
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Reduction in delay on Trade
Transactions.

Increased security on Trade
Transactions.

Handling of Letter of Credit
challenges.

Understand & mitigate the Foreign
Exchange risks.

ourse Outline

Updated Foreign Exchange Control &
Regulatory Environments

Revised Import Guidelines

The Importance of Incoterms® rules.

The nature of trade documentation.
The risks faced by exporters,
importers and banks.

Principle and life cycle of Letter of
Credit, Types of Letter of Credits
Handling Discrepancies in Letter of
Credit

Principle of Bills for Collection

Bills for Collection Cycle, Types of
Bills for Collections

Understanding International Trade
rules guiding Letters of Credits and
Bills for Collection.

Foreign Exchange & Derivatives.
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( COURSE: TREASURY AND CASH MANAGEMENT

COURSE FEE: FACE-TO-FACE: N199,700.00 | VIRTUAL: N99,850.00(EXCL. OF ALL
TAXES)

DATE(S): 20- 21 JUNE, 4 - 5 OCTOBER 2024

J

COURSE SYNOPSIS: »

THE NIGERIAN FINANCIAL
ENVIRONMENT: AN OVERVIEW OF
TREASURY MANAGEMENT

Market volatility: establishing the need
for effective treasury management

The strategic role and scope of treasury
management

The role and functions of Asset and
Liabilities Committee ("ALCO”) and other
risk related committees

Portfelio management, trading and
settlement, including proprietary trading
Establishing a treasury function along
with developing a risk management
stratégy

Regulation, including the international
regulatory framework

FINANCIAL MANAGEMENT

« Corporate financial planning and engineering
strategies and techniques

« Liability management strategies, objectives,
tools and techniques

~ « Asset management strategies, objectives,

tools and techniques

« Capital adequacy determinations

« Off-balance sheet activities and securitisation

» The role of securitisations in the post-banking
crisis environment

ROLE OF OPERATIONS IN TREASURY & CASH

MANAGEMENT

« Confirmation and Settlement Process

« Cash Payments and Transfers

» Trade Operations

* Internal Control

» Technology - Systems availability
» Regulatory Reporting

RISK MANAGEMENT

* Market risk — Understanding the various market
risks that exist

» Identifying and Managing Interest Rate Risk

» Exchange rate risk - differentiating between
transaction risk and translation risk

» Credit risks — Measurement and
management tools and techniques

» Operational risks — Understanding the scope of
operational and other associated risks

» Other risks — Legal, reputation (corporate
brand) and strategic risks
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 DATE: TO BE CONFIRMED

COURSE: THE TECHNICAL TRADER _ DEVELOPING A TRADING MODEL
COURSE FEE: ONLINE $549.00 (EXCL. OF ALL TAXES)

| COURSE SYNOPSIS: >

Overview

This practical, engaging and interactive
workshop utilises the state of the Eikon
platform from Refinitiv, allowing delegates to
trade in a simulated environment and get to
grips with the concepts of technical analysis
whilst deploying their newly acquired
knowledge in real life market conditions.

At the end of the program delegates will have a
thorough understanding of:

» Their personal strengths and
weaknesses

« How to get the best out of their trades

« How to formulate a methodology to suit
the trader

« How to formulate a set of rules to suit
the trader

Our word is our Bond

Who should attend?

The course will be extremely valuable to the following

people:
» All levels of the Treasury and trading teams
» Private InvestorsUnderstand different advanced Excel

Workshop Outline

Learning Modules:
1. Trader psychology and tools to manage risk
2. Stop-loss management
3. Trade strategies using trendlines
4. Managing different trends

a.Primary trend

b.Secondary trends

c.Minor trend
5. ROM
6. Implementation of Moving Average trading
strategies
7. Oscillator analysis and integration into trading
strategies

a.Momentum

b.Relative Strength Index

c.Moving Average Convergence Divergence
8. Key reversal trading strategy
9. Chart formations to look out for.




FOURSE: THE TECHNICAL TRADER _ DEVELOPING A TRADING MODEL (CONTD)

Week 1 Structure:
= Pre-reading material prescribed textbook **
(pages 5 - 31)
= 3-hour live webinar (theory and practical)
v' Trader psychology and tools to manage
risk
v' Stop-loss management
v' Trade strategies using trendlines
= Practical sessions
v' Chart setup
v Stop-loss management
v' Trading with trendlines
= Assignments
v' Practical 1 - stop loss implementation
v' Practical 2 - trendline implementation

Week 2 Structure

= Pre-reading material prescribed Textbook**
(pages 32 - 72)

= 3-hour live webinar (theory and practical)
v' Managing different time frames
v" ROM (Relative Oscillation Movement)
v Moving Averages

» Practical sessions
v' Defining the trend
v' Creating buy and sell zones using ROM

- P

= 3

- K
- P

A

= Moving Average signals
= Confirming Moving Average signals
= Assignments

Practical 3
Practical 4
Practical 5
Practical 6

N NI NN

Week 3 Structure

re-reading material prescribed textbook**

(pages 73 -153)

-hour live webinar (theory and practical)
v' Oscillator analysis and integration

= Momentum (MOM
= Relative Strength Index (RSI)

= Moving Average Convergence Divergence
(MACD)

v' Chart formations to lookout for
ey reversal trading strategies
ractical session

v' Oscillator analysis

v Key reversal strategies
ssignments

v' Practical 7

v' Practical 8

Our word is our Bond



ALL TAXES)

( COURSE: TREASURY MANAGEMENT & SALES
COURSE FEE: FACE-TO-FACE: N599,100.00 | VIRTUAL: N299,550.00 (EXCL. OF

DATE(S): 26 -28 JUNE, 6 -8 NOVEMBER 2024

| COURSE SYNOPSIS: >

OVERVIEW

In the competitive landscape of financial
services, clients are more discerning and require
much more than financial products - clients are
seeking treasury professionals who understand
their businesses and are able to craft solutions
that add value to their bottom line. As a
provider of financial services, your strength lies
in the strength of your team. Building world
class sales capabilities within your front-office
treasury teams will be a differentiating factor
that enables you to stand out above your
competitors.

This course is ideal for fast tracking the product
knowledge and selling skills of treasury

|| professionals who are in front, middle, back
office and client-facing roles. Aimed at new

LEARNING OUTCOME

By the end of the course you will be able to:

« Demonstrate knowledge of the of the treasury
function;

« Demonstrate knowledge of treasury products
(in terms of features, benefits, risks and risk
mitigation strategies);

 Demonstrate knowledge on how to engage
clients effectively to uncover their business
needs;

» Demonstrate knowledge on how to
generate and pursue new business
leads; Demonstrate knowledge of how
to network effectively;

« Demonstrate how to probe for opportunity and
match a client’s needs to a well-crafted
treasury solution;

» Demonstrate team-based communication and
sales techniques;:

« Demonstrate knowledge of how to prepare

proposals and pitch books;
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(
COURSE: TREASURY AND RISK MANAGEMENT
COURSE FEE: FACE-TO-FACE: N299,550.00 (EXCL. OF ALL TAXES)

DATE: 18 - 19 APRIL, 4 - 5 JULY 2024 )
COURSE SYNOPSIS: > Course Agenda
— = Treasury Management
* Scope
Course Introduction » Treasury Operations — Cost or Profit Centre;
The Treasury & Risk Management function is Centralised or Decentralised
essential to the success and sustainability of all » Risk Management
leading organisations. Never has this been truer, » Assess and manage liquidity, financial markets risks,
given the ever-increasing pace of change in financing, and capital
regulation, compliance, technology, and financial  The role of treasury in financing for various types of
risk. Treasury Management ensures sufficient markets and branch activities
liquidity to meet its obligations, whilst managing « The role of ALCO, Policies and Procedures and limits
payments, receipts, and financial risks such as - Use of funded and no funded instruments
Credit Risk, Price, Exchange Rate, and Interest Cash & Liquidity Management - A Detailed
Rate Risk effectively. In addition, effective Analysis
Treasury & Risk Management will enable « Cash Forecasts: Role & Preparation
companies to make informed and better strategic » Investment of Cash Surpluses to Maximize Return
decisions, providing the analysis, finance and risk . Meeting Cash Calls and Short-Term Cash Shortages/
assessment. We have developed this 2-day Short Term Finance
workshop to provide you with the knowledge and « Working Capital Management - Determining the
skills to make an effective contribution to the Optimum Level
N Ireasury & Risk Management function. Multi-national & Group Cash Management
wCash Budgets: Process & Control
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SE: TREASURY AND RISK MANAGEMENT(CONT'D)
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(COURSE: TREASURY OPERATIONS AND FX PRODUCTS

COURSE FEE: FACE-TO-FACE: N199,700.00 | VIRTUAL: N99,850.00 (EXCL. OF ALL
TAXES)

DATE: 9 - 10 MAY, 24- 25 OCTOBER 2024

J

COURSE SYNOPSIS: >

0 O O O O

MACROECONOMIC CONCEPTS

Macro/Microeconomics variables
Financial environment in Nigeria
Structure of the Financial System
Participants/Instruments
Regulatory environment

Current Monetary and Fiscal Policies
Interest rate economics

TREASURY & TREASURY OPERATIONS

Role of Dealers

Segregation of Duties

Role of Middle Office

Role of Back Office

Structure of Treasury

Process Overview

Deal Capture, Trade Entry and Confirmation
o Deal Input/Capture |
o Verification and Confirmation/Deal Matching |
o Swift Messages
o Deal Amendment and Cancellation

Settlement, Clearing and Netting

o Standard Settlement Instruction/Deals
Settlement/Statutory Returns

o Vostro and Nostro Accounts

o ment System-RTGS, Fedwire, CHIPS
o tIement Systems - Depo X, clear-steam &
Nettlng

o Securities Depositories, Settlement Methods-
DVP,
FOP
o Settlement Related Risks/Correspondent Banking
o Straight Through Processing
Reconciliations and Investigations
o Reason for Reconciliation
o Nostro/Securities Reconciliation & Escalation
o Escalation
+ Treasury System and Data Management
« Essentials of Treasury System for Treasury
Operation
« Accounting of Treasury Operations
» Basic Feature the of Treasury System
+ Key Trade Information
Accounting Principles and Reports
« \\Static Data
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IrCOURSE: TREASURY OPERATIONS AND FX PRODUCTS (CONT'D)

FOREIGN EXCHANGE & TREASURY
OPERATIONS:

= Introduction to International Trade - The
Need and Benefit
Overview of Foreign Exchange Markets
Foreign Exchange Terminologies

Key Characteristics of the Global FX Market
Description and Definition of Each Product
Spot, Forward, Swap Foreign Exchange Trade
Capital Inflows and Repatriations
Cross Rates
Types of Exposures

o Transaction

o Economic

o Translation

o Contingent

o Margin call
= Settlement Calculations
DERIVATIVES

Define a Derivative contract
Types of Derivatives
The uses of Derivative Contracts
The Characteristics of Derivative Contract
Forwards, Futures, Options and Swaps
Long and Short Positions in Derivative
Contracts
= The Role of Futures Markets

Option Contracts and Factors that Affect
ption Values

Our word is our Bond

= Swap Contracts and Factors that Affect Option
Values

Relevance of Speculation & Hedging

Forward Rate Agreement (FRA)

Non-Deliverable Forward (NDF)

Confirmation

Settlement Calculations

Cash Entries

TYPES OF RISK, MANAGEMENT, CONTROL AND

COMPLIANCE

= Currency Risk: Adhere to Net Open Position and
Trader Limits

= Liquidity Risk: Adhere to minimum Liquidity
Ratio

= Counterparty Risk: Risk-assessment criteria

= Credit Risk: Placement Limits, Dealing Limits,
Risk Lines

= Sovereign Risk: Deal only in instruments from
viable Issuers

= Convertibility/Transferability Risk: Due diligence

= Legal Risk: Seek legal advice

= Objective of risk management

= Disaster recovery and business continuity plan
Know your customer
Risk Measurement and Control
=




TAXES)

(COURSE: TREASURY RISK MANAGEMENT
COURSE FEE: FACE-TO-FACE: N199,700.00 | VIRTUAL: N99,850.00 (EXCL. OF ALL

DATE(S): 18 - 19 APRIL, 4 - 5 JULY 2024

J

| COURSE SYNOPSIS: »

= HEDGING STRATEGY USING FINANCIAL

PRODUCTS

Structural

Futures

FRA's

Interest Rate Swaps

Interest Rate Options

LIQUIDITY RISKMANAGEMENT &TREASURY

OPERATIONS:

Gapping (cash-flow)

Investment and funding diversification

Currency Swaps

Currency Risk: Types, effects and measurement

Investment and funding diversification

Currency Swaps

Currency Risk: Types, effects and measurement

MONEY MARKET RISK MANAGEMENT

= VAR and probability-based approach to
management decision

= Cash Management Systems

Cash-Flow forecasting, statement information.

Maturity and gap analysis

& = Limit, Collateral and Credit Derivatives

MONEY MARKET RISK MANAGEMENT TOOLS

» Present Value arithmetic, simple and
compound

= Yield, IRR and NPV

* Yield Curve analysis

= Duration, modified duration and Convexity

INTEREST RATE RISK MANAGEMENT

= Types of Interest Rate Risks

» Floating Rates

= Fixed income

= Re-investment

= Gapping

= Structural Management

= Duration and Convexity based hedging

= Immunization

INTEREST RATE RISK MANAGEMENT

= Forwards

= Other Derivatives

CREDIT/COUNTER-PARTY RISK

= Actual and Perceived Risk

» Managing Credit Risk by Credit Analysis

o Volatility Risk

o Economic Risk

o Political Risk

o Legal and Regulatory Risk
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7
COURSE: TREASURY SALES

COURSE FEE: FACE-TO-FACE: $1,699.00 | ONLINE: $599.00 (EXCL. OF ALL
TAXES)

DATE(S): FACE-TO-FACE: TO BE CONFIRMED | ONLINE: 26 - 10 FEBRUARY 2024,

COURSE SYNOPSIS: >

Understanding The Link Between Role Plav Example — Needs Analvsis
Banks And A Client Treasury Function Gatherin‘g ? :
Client Relationship Management :Teams will be created for a facilitated role-play
+ The essence of the relationship Understanding the Client Treasury
Communicating at the appropriate Function
level : : « Business Risk
Sha_rlng |nfo_rmat|on across internal - Business operating environment and
business units competition
Solutioning strategies and approach « The Importance Of Cash Flow
Price testing B « 15 minutes of practice, then live role-play
Credit lines and the ability to operate to be adjudicated by peers

Client prepositioning
Moving A client up the value chain and
the importance

Baseline Product Knowledge

Client treasury structure

Credit lines and the ability to operate
Client prepositioning

Moving A client up the value chain and

Interest Rate Instruments the importance thereof

I Foreign Exchange Instruments A practical approach to client management
Case Study - What Risks are we Understanding cash flow / working capital
Facing \management
Capital Market Instruments « Debtor financing / factoring
Commodity Instruments . Exports finance
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E: TREASURY SALES(CONT'D) |
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DATE : 25 - 26 JULY 2024

(COURSE: LIQUIDITY RISK AND MANAGEMENT WORKSHOP
COURSE FEE: VIRTUAL: N299,550.00 (EXCL. OF ALL TAXES)

| COURSE SYNOPSIS: >

Course Introduction

depth and hands-on understanding of liquidity-
risk management including technical areas such
as regulatory requirements, global best practices,
cash flow modelling, and stress testing. The
topics covered will enable participants to identify
and assess liquidity-risk issues present at most
financial institutions, including funding
vulnerabilities, asset liquidity value, roll-over risk,
funding liquidity risk, market-based liquidity risk,
intraday liquidity risk, and contingent liquidity
risk. This program will include case study work to
illustrate and reinforce the concepts presented in
the workshop.

Course Agenda

» Liquidity Risk Management

+ Collateral management

» Liquidity cash flow modelling

» Contingency funding plans

Stress testing

We have developed this 2-day workshop for th
banking professionals to provide them with an in- ]

Intraday liquidity risk

Liquidity transfer pricing

Stability characteristics of deposits and
wholesale liabilities

Liquidity risk arising from off-balance sheet
activities

Liquidity issues related to repurchase
agreements, covered bonds, and
securitization

Liquidity Risk in Nonbank Financial Market
Intermediaries

Potential impact on commercial banks
Potential impacts on financial markets
Regulatory Requirements

Basel III - Liquidity risk management and
guantitative liquidity measures

Real Life Examples and Group Case Studies

Our word is our Bond
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(COURSE: TREASURY VALUATION & RISK MANAGEMENT
COURSE FEE: FACE-TO-FACE: N199,700.00 | VIRTUAL: N99,850.00 (EXCL. OF

ALL TAXES)
'DATE(S): 23 - 24 MAY, 22 - 23 AUGUST 2024 )
| COURSE SYNOPSIS: »
INTRODUCTION
PRODUCT VALUATION CASE STUDIES:
REVIEW OF FINANCIAL MATHEMATICS 1. Interest rate swaps
= Discount factors, present/future value e cash flows
= internal rate of return e present value
= zero coupon discount factors o treatment of floating side
ACCOUNTING TECHNIQUES 2. Currency swaps
e Accrual

e Mark-to-market cash ﬂ?cwsI

e Similarities & differences | present value
PRODUCT VALUATION 3. Interest rate futures
= Why accurate valuation is important * variation margin

P&L 4. Fixed income securities

= Market risk Market price
: Credit exposures = Price derived from asset swap spread

Collateralisation : . ‘ AL
Importance of segregation of duties 5 ﬁ%gﬁigsggt‘é";rLfégd't derivatives

VALUATION METHODOLOGIES _ _

= How we value derivatives * Discount margin

= Market price/derived price 6. Interest rate options
PROBLEMS WITH VALUATION « Using a Black model

o Validation of data » Implied volatility

e Market liquidity
o Credit differentials
e Independence
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(COURSE: UNDERSTANDING PORTFOLIO MANAGEMENT

COURSE FEE: FACE-TO-FACE: N199,700.00 | VIRTUAL: N99,850.00 (EXCL. OF
ALL TAXES)
DATE(S): 18 - 19 APRIL, 19 - 20 SEPTEMBER 2024 V)

| COURSE SYNOPSIS: »

At the end of the workshop, delegates will have

Objectives: 2 Steps in the Portfolio Management
3 Process
comprehensive understanding of:

I. The Planning Step

. Eth_ical pri|_1ciples _& pro_fessional code'o'f conducts II. The Execution / Construction Step
as it pertains to financial market participants.
- Evidence-based ethical decision-making tools. ITI. The Feedback Step

* Financial markets supervision techniques to lead

3 Portfolio Plannin
their organization with integrity, efficacy, and <

insight. I. I Investment Policy Statement (IPS) and
* Develop a system thinking & an agile mindset, | Its Components
which will ultimately enable their long-term II. Ii The Investment Objectives

success - personally & professionally.

« Ethical views on policy resistance, unintended
consequences, and counterintuitive behavior of IV. Iv Gathering Client Information
financial systems

OUTLINES

1 Why Portfolio Management

III. Tii The Investment Constraints

4 Portfolio Construction

I. Asset Classes |

I. What is Portfolio Management II. Capital Market Expectations

II. The Portfolio Perspective - Diversification & ITI. Extra: Economics and Investment Markets

Risk Reduction
ITI. Avoiding Disasters and Downside Protection

IV. Not Necessarily Downside Protection

V. Composition and Component Matters
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f
COURSE: UNDERSTANDING THE BOND MARKET
COURSE FEE: FACE-TO-FACE: N199,700.00 | VIRTUAL: N99,850.00 (EXCL. OF

' ALL TAXES)
' DATE(S): 7 - 8 MARCH, 13 - 14 JUNE 2024 )
| COURSE SYNOPSIS: »
INTRODUCTION TO FIXED INCOME \ VALUATION & YIELD CURVE ANALYSIS
SECURITIES: CLASSIFYING BONDS » Calculating a bond’s price on a coupon date
« What is ‘Fixed’ about Fixed Income? | * Clean (quoted) vs dirty price
« What is bond? « Common accrual conventions
- A brief history: Who issues and invests » Calculating a bond’s price on a non-coupon
« Bond characteristics/types date : : - :
- Coupon: fixed, floating, zero + Interpreting the price: defining yield
« Price/yield relationship s :
B N ed securities » Yield to maturity as an internal rate of return
» Bond securities with embedded options: (I_RR)
| callable; puttable; convertible; and * Yield t‘_’ caII_
exchangeable bonds Running yield _ :
- Size and Complexity of the Bond Market FGN The yield curve and yield curve theories

Savings Bond

Rationale for issuance
Attractions to investors Concept of Yield
+ Strategies: Using the Yield Curve

What is the “benchmark curve”?

= Econometric forecasting of the yield curve
= What drives credit spreads?
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COURSE: FINANCIAL MARKETS CONFERENCE
COURSE FEE: FREE
DATE: DATE TO BE CONFIRMED J

Available for
sponsorship

Available for
sponsorship

f 115 y Our word is our Bond




! APPRECIATION !

THANK YOU.

PLEASE NOTE THAT ALL THE ABOVE
TRAINING PROGRAMMES ARE
AVAILABLE ON IN-HOUSE BASIS

Tope(08023420382) or Chris(08023548999).
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