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EAAHNIKO TPAMEZIKO INZTITOYTO
EAAHNIKH ENOQZIH TPATMEZQON

EMMNEAO Il - Aioiknon EUNOPIKWY TPANEZWV

H NA/TE I'A THN NPOZEITIZH EZQTEPIKQN AIABAOMIZEQN

EvoTnTa kUukAou «H BaoiAeia II oTo EAANVIKO XpNHATOMIOTMTIKO cUCTNHA>
18 — 19 NospBpiou 2008

To véo nAaioio kepalaiakng endpkelag Twv Tpanelwv (BaoiAsia II) peTaBaMAel onuavTtika Tn
Aermoupyia Twv Tpanelwv kai Tn diaxeipion KivoUvwv. Ma Tov MIOTWTIKO KivOuvo npoBAENETal n
gpappoyn 000 evaAakTikwv PEBOdWVY, TNG Tunonoinuevng npoogyyiong (standardized approach)
Kal TNG NPOCEYYIONG TwWV €0WTEPIK®Y dlaBabpioswv (IRB approach). H npoogyyion €0wTEPIKOV
OlaBabuioswv napouoialel 1IDIAITEPEC aNaITrOEIC, Ol OnoieC NPENel va KaAu@BoUv and TIC Tpanelec
WOTE To OUOTNKA TOUG va enNikKUpwBei anod Tnv Tpanela Tng EAAAdoC,.

Zkonog;:
AvaluTikr napouadiaon Tng Mpoogyyiong EcwTtepikav AlaBabuicewy Pe NPakTIKa napadeiyuara.
MaOnoiaka anoteAéopara:

Ta oTeAéxn Twv Tpanelwv, ol onoiec Ba epapuooouv Tnv Mpoogyyion Eowtepikwv AlaBabuioswv
oTa nAaiola TnG BaaoiAeiag II 1) emBupolv va diabETouv €va €0wTEPIKO ouoTNUa dIaBaduIonG we
epyaheio diaxeipiong kivdUvwy, Ba kaTtavorgouv og Babog Tn PEBodo, Ta 18IaiTEpa NpoBARKaATa nou
gyeipel, TNV évvold Twv ouoTnudTtwv diaBabuiong, Ta unodeiyyata mMOTwTIKOU KIvOUVOoU, TIG
TEXVIKEG PEIWONG MIOTWTIKOU KIVOUVOU, KaBWGE kal TNV EKTIUNON Kal NIOTONOINGN TWV NAPAPETPWV.

ZUMHETEXOVTEG:
o ITeAEXN OIkoVOMIKWV AlEuBUVOEWY

o 3TENéXn ME eublvn oeg Bfuarta Aiaxeipiong AlaBesoipywv, Alaxeipiong KivoUvwy, AIOIKNTIKAC
MAnpo@opnong, EcwTepiknc EniBewpnong kar KavovioTIKAG SUPHOpPWOonG

o 'OAa Ta OTEAEXN NOU CUMHETEXOUV OE OMADEG EpYATiaAg yia Tnv epappoyn Tng Baaiheiag II
MpoanaiToupeva:

O1 GUPPETEXOVTEG Ba NpéEnel va dIaBETOUV YVWOEIC:

e TOU IoxUoVTOG NAaiciou KePaAaiakng ENAapKeIag

e TOU VEou nAaiciou Kepahaliakng ENapkeiag

e TEXVIKWOV PETPNONG KIVOUVWV
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EionynTAg:

®aidwv KadpaoyAou: Ztéexog Tng Tpanelag Tng EAAAdoG otn AlelBuvon EnonTeiag MioTwTIKOU
Juotnuatoc. MA ota Oikovopikd kai Tnv OikovopeTpia, University of Kent. PhD, MavenioTrpio
ABnvav.

Aiapkeia: 8 wpeg
Xpovog dieEaywyng: 18 - 19 NocupBpiou 2008 (wpec 16:30 - 20:30)

AidakTpa: 220 €.

ApPIOHOG CUPHETEXOVTWV: Méxpl 20, KaTA NPOTEPAIOTNTA SNAWOEWY CUUHETOXNG.
Tonog disaywyng: EAnvikn ‘Evwon Tpanelwv, Siva 11, Adrjva.
a SNAMOEIG CUMHETOXNG, CULNANPWHATIKEG NANPOPOPIEC, UMOBOAR NpoypappaTog atov OAEA
napakaloUpe TNAepwvnaTe oto 210 33.86.411 (k. TAOAKOG).
AKUpwON vTOC 5 €pydcIPwV NUEPWV Ao TNV NUEPopnvia €vapeng
ouvendyeTal mpBapuvon ion e To 1/2 Twv SI0AKTPOV.
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H NA/TE IIA THN NMPOZEITIZH EZQTEPIKQN AIABAOMIZEQN

OsgpaTtoloyia

ZuvonTikn napouciaon TnG BaoiAeiag II

= AvaykaidTnTa avabswpnong Tou NAAICiou KEPAACIGK®Y anaiTioswy

= To oloTNUa TWV TPIWV NUAOVWV

= [poogyyion Tou MOTWTIKOU KIvOUVOU

= [lpoogyyion Tou AsiroupyikoU KivOUvou

= MuAwveg II kai III

= [lpakTIka B£uaTa epapuoync

ZUoTnpa diaBadbpIong NICTOd0TNOEWV

=  BaOIKEG OUVIOTWOEC EVOC CUCTRKMATOC dlaBaduiong
= AlgoTaosic diaBaduiong

= Babuideg diaBabuiong

= Kpimpia diaBaduiong

= Aiadikacia diapadpiong

= [epiodoc avaiuang

= [lioTonoinon

= MovodigoTaTa kal duodiaoTaTa oUCTAKATA

= PITvs. TTC

= Model-based vs expert-based

= Manual rating

=  Anaitioeic agionioTou cuoTAKATOC dlIaBaduiong
MoTwTIKG unodeiypara

= EvaM\akTIKa unodeiypaTta nioTwTikou Kivouvou
= Avahuon dlakpITOTNTAG

= Ynodeiypata BabuoAdynong

= AoyapiBuiko unodelya

= Makpo-unodeiyparta

= AlapBpwTika unodeiyuarta

= Ynodeiyuata os eninedo XapTopuAakiou
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TEXVIKEG HEIMONG NICTOTIKOU KIVOUVOU
= AnOJEKTEC TEXVIKEG / ANOdEKTA NPOidvVTa
= EANayioTec npolinoBeoeig

= AvaAuTIKn Y€B0d0G unoAoyiguoU

= E@appoyn nepiBwpinv (haircuts)

= AvaAuTika napadeiypara
MoooTikonoinon kai nioronoinon napapérpwv (PD)
= [loloTIkéC anaiTioei§ (opIoKoc PD k.An.)
= IoTopIKN gUnelpia

= AVTIOTOIXION WE EEWTEPIKA DEdOMEVA

= MOTWTIKO UNOdEIYUA

= [loIoTIKA migTonoinon

= [loooTIKr) MoToMnoINan

= Stress testing

Mapaperpol LGD, EAD

= H évvoia Tou LGD

= MéTtpnon LGD

= H é&vvoia Tou EAD

= Métpnon EAD
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H NA/TE I'MA THN NPOZEITIZH EZQTEPIKQN ATIABAOMIZEQN

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 epyaaniag (evTog ) 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:

MapakaAoUpE OTEIATE TO CUHNANPWHEVO EPWTNHATOAOYIO pHEXPI TIG 11/11/2008
oTo e-mail: ntassakos@hba.gr f oTo fax: 210-3646122.

EuxapioToUpe yia Tn GUPBOAR 0ag oTnv apTiOTEPN NPOETOILATIA TOU NPOYPANUATOC.

Topeac Enikoivwviag ETI
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