EMMOPIKH TPAMEZIKH EI I

EMINEAO Il - Aioiknon EUNOPIKWV TPANEZWV

H E©OAPMOIH TOY NYAQNA II 2TO NAAIZIO THZ BAZIAEIAZ II

EvoTnTa kUkAou «H BaoiAeia II oTo EAANVIKO XPNHATONIOTWTIKO CUCTNHA»
30 Iouviou — 1 IouAiou 2008

To véo nAaiolo kepalaiakng endpkelag Twv Tpanedwv (BaoiAeia II) @pEpvel ONUAVTIKEG
METABOAEC oTn Aeimoupyia Twv Tpanelwv, kabwg kal oTn diaxeipion Twv KIVOUVWY Kal TNG
KepaAaiakng Baonc. Ta enonTika KepaAaia napapévouv n Bacn unoloyiopoU, Ve EI0AYETAl
yia NpwTn Qopd n £vvola Tou 0wTePIKOU kepalaiou oTov Mulwva II (kepdaAaia oe Kivduvo N
0IKOVOUIKG KepdaAaia). TauToxpova n diaxeipion Tou npayuaTikoU KEQaAaiou Napayevel navra
npokANaon, 19w KE TN XPron VEWV TEXVIKWY (TITAoNoinon, MOTWTIKA Napaywya).

ZKkonog;:

H avanTun Twv evaAaKTIKQV NPOCEYYIOEWV TNG KEPAAAIaKnG BAong Twv Tpanelwv, n onoia
anotelei To Baoikd Oe€iKTN TNG EUPWOTIAG Kal Tou Babuol npooTaciag Twv KaTabeTwv TNG.
SUykekpIEva, n kepahaiakn Pdon npooeyyileTal and Tn OKOMIA TwV ENONTIKWV APXWV
(enonTika kepdahaia), Tng dlaxeipiong diabeoipwv (NpayuaTikG ke@aAaia), TnG dlaxeipiong
kivOUvwv (kegahaia o€ kivOuvo) Kal Twv WETOXWV (OIKOVOMIKA KepAAaia). KabBe npoagyyion
€0TIAlETAI OE DIAPOPETIK CUVICTWOA TNG KEPaAalakng Baong.

Ma6noiaka anoteAéopara:

ANOKTNON YVWOEWV avapopika PE TN METPNON Kal dIaxEipion Twv:
= ENONTIKOV KEPAAdiwV

= KeQalaiwv o€ KivOuvo

= OIKOVOUIKQV KEPAAdiwV

SUMHETEXOVTEG:

e 3TEAEXN OIKOVOUIKWYV JIEUBUVOEWV

o 3ITeléxn pe eublvn ot Bfuata diaxeipiong diabecipwy, dlaxeipiong KivOUvwy Kal
B10IKNTIKNAG NANPOMOPNONG, ECWTEPIKNG ENIBEWPNONG KAl KAVOVIOTIKAG CUMHOPPWONG

e 'O\a Ta OTeEAEXN NMOU CUMETEXOUV O OPADEG £pYAOiac WE AvTIKEIUEVO TNV EQAPHOYN TNG
BaaolAeiag 11

§ ] EAAHNIKO TPAMEZIKO INETITOYTO
" EAAHNIKH ENOXH TPANEZON
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MpoanairoUpeva:
O1 OUPMETEXOVTEC Ba NpEnel va yvwpilouv To VEO NAdICIO KEPAAAIAKNC ENAPKEIAC

EionynTng:

®aidwv Kalpaoylou: Ztelexog Tng Tpdnelac Tng EAAAdog otn AigUBuvon EnonTeiag
MoTwTIKoU JuoTruaToc. MA ota Oikovopikd kal Tnv OikovopeTpia, University of Kent. PhD,
MavenioThuio ABnvav.

Aidpkeia: 8 wpec
Xpovog disEaymyng: 30 Iouviou - 1 Iouhiou 2008 (wpec 16:30 - 20:30)
AidaxTpa: 220 €.

ApPIBHOG CUHHETEXOVTWV: Myl 20, KaTA NPOTEPAIOTNTA DNAWOEWV CUHHETOXNG.
Tonog diggaywyng: EMnviko TpaneQkd IvoTimouTo, Ziva 11, ABrjva.
a SNAWOEIG CUMHETOXNG, CULNANPWHATIKEG NANPOPOPIEC, UNOBOAR NpoypaupaTtog otov OAEA
napakaloUpe TnAepwvnaoTe oTo 210 33.86.411 (k. TAOAKOG).
AkUp®ON vTOC 5 £pydoIwV NUEPDV ano Tnv nUepopnvia €vapeng
ouvenayesral eniBapuvaon ion Pe 1o 1/2 Twv dIdAKTPwV.
2EMINAPIO 116
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H E®OAPMOIH TOY NMYAQNA 1I 2TO MNAAIZIO THZ BAZIAEIAZ 11

Eicaywyn

EvaAAaKTIKEC BewpnOEIG TNG KEPaAaIaknc Baong Twv Tpanslwv

Ta ke@ahaia anod Tn oKonid TwV ENONTIKWY ApXwV

Ta kepaAaia anod Tn okonia TnG dIaxeipIong KIVOUVWV

Ta kepahaia ano Tn oKonid TwV JETOXWV

AvAAuon NoNTIK®OV KEPAAainv

Baoikd kai cugnAnpwyaTika kepaAaia (Tier 1 kai Tier 2)

YBp1dika kepaAaia kai NnpoUnoBeaeig

o EnonTikd @iATpa

e KepalaiakéG anaitroeig

o  Eval\akTikoi Tpdnol dlaxeipiong KEQAAQIaK®wV anaiTioswy
o [MOTWTIKA NApaywya

e TiTAonoinon

MuAwvag II

e O anarmoeic Tou MuAwva II

o ICAAP

e ZUVOAIKA npoctyyian (Holistic approach)

o [IpooBeTikn npoogyyion (Add-on approach)
e SREP

e JUCTNUATA ECWTEPIKOU EAEYXOU

e Stress-testing

||
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AvaAuon kealainv o€ kivduvo (capital at risk)

H évvola Twv KepaAaiwv ge Kivduvo

Kivouvor MuAwva I

MOTWTIKOC KivOUVOC

YnoAeinopevor kivouvol — residual risks (Kivduvog ouykevTpwong, Kivouvocg xwpac)
Kivduvog ayopdc, ASIToupyIikog KivOuvog

Kivduvol ektdc Muiwva I (Emimokiakdg Kivduvoc)

Mn NoooTIKOMOINTIKOI KivOUvOl

Kivduvog KavovioTIKNG CUMHOPP®ONG, KivOuvoc Qrung

AvaAuon oIKOVOUIK®V KEpaAaimv (economic capital)

H €évvola TwV 0IKOVOUIKWV KEPAAdiwV
>uoTnua RAROC / Opiopoi, unoBEaoeig, NnpoBAnRuaTa
Ynoderypa SVA (Shareholder Value Added)
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H E®OAPMOIH TOY MYAQNA II ZTO NAAIZIO THZ BAZIAEIAZ 11

H eknaideuTikry dladikaocia ouvioTa OxEon au@IOPONNG OUCIACTIKNG EMIKOIVWVIAG €KMNAIDEUTH Kal
OUMMETEXOVTWV. H anoTeAeopamikdTNTa TNG €nikoivwviag auTng kabopiletal og peyaho Babuo and To
OXETIKO PE TO OEUIVAPIO UNOBABPO, TIC AVAYKEG Kal TIG NPOCDOKIEC TWV CUUHETEXOVTWV.

SUuyKekpIpéva, INTHHATA ONWG N EPYAcIakr PNeipia, To ekNAIDEUTIKO UNOBABPO Kal Ta €IDIKOTEPA OPEAN
MOU MPOCOOKOUV Ol CUMHETEXOVTEG VA AMOKOMIoCOUV and To eknaideuTikd npoypaupa ouvioTouv
kaBopioTikoUG NapdyovTeC, MoU MPENEl VA CUVEKTIMWVTAI Yid TNV dnoTEAEOUATIK MPOCApHoyr Tng
HeBodoloyiag nou Ba xpnaoionoInael o €IoNyNTAG.

Ta napakatw oTolxeia eival anoAUTWG eunIOTEUTIKG Kal Ba xpnoidonoinBolv povo and Tto ETI. O
nAnpo@opiec auTec Ba BonBrRoouv Tov €IoNyNTr va dIaUopP®OEl TO KATAANAO eKNAIDEUTIKO «UEiyda»
nou Ba peyioTonoinael To dIkd 0ag 6PeAOG,

MPO®IA EKIMAIAEYOMENOY

OVOHATEN®VUHO:  Tpanega/ eTaipsia:

Movada:

InuePIVa enayyeApaTika kadnkovra (oUvToun neplypan):

Xpovia npoiinnpeoiag; ......... MponyoUueveg BEoEeIg epyaaciag (evTog I eKTOC Tpane(ikou
XWPOoU):

Znoudig — e18IKOTNTEG:

OfpaTa OXETIKA ME TO NPOYPAUHA NOU YVWPIJeTE ME onolovdnnoTe Tpono (n.x.
euneipia, eknaideuon, avayvwaoTika evolapEpovTa):

EKnaiBeuTikG NpoypappaTa nou £XETe NapakoAouBnoEl yia TO i3I0 N NAPEPPEPEG
Ospa:

OcHATIKEG EVOTNTEG OTIC Oonoieg 6a eniBupoloaTte va dwoel HeEYdAUTEPN £Pgaocn o
€10NyNTAG:

NMapakaAoUPe OTEIATE TO CUPNANPWHEVO EPWTNHATOAOYIO HEXPI TIG 23/6/2008
oTo e-mail: ntassakos@hba.gr f} oTo fax: 210-3646122.

EuxapioToUpe yia Tn GUPBOAN 0ag oTnv apTiOTEPN NPOETOILACIA TOU NPOYPANHATOC.

Topeac Enikoivwviag ETI
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