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You are here: Home / Events / Events /Systemic Macro Financial Risk Analysis (MFRA)

Details ~ Systemic Macro
Start: Financial Risk
Marshzom - Analysis (MFRA)

End:
Apr 10, 2020 _ )
; Target Audience
-Course Number §
' |
$T20.08 Officials from central bank financial stability
" departments, banking regulatory and supervisory
bodies, and ministries of finance.
Application
Deadline Qualifications-
Nov 30, 2019

Participants should havea degree in economics or
; finance. Experience with financial stability analysis
- ? is highly desirable. '

Course Description

This course, presented by the Monetary and Capital
Markets Department, provides a comprehensive
overview of the theories, tools, and techniques ’
necessary for thorough financial stability analysis.
Topics include:

* systemic risk assessment using a variety of models:
their pros and cons, and how they are related,;

* tools for monitoring systemic risk: risk dashboard;

« modeling links and feedback between
macroeconomic \_rariahles and the financial sector,
and vulnerabilities and risks of institutional sectors



(banks, nonbank financial institutions, non-
financial corporates, households, and general
government);

+ extracting information from balance sheets and
market data;

* macro-financial risk analysis and stress testing of
banks and sovereigns;

« impact of credit risk and funding costs of changes
in balance sheets and market risk appetite;

+ analysis of country cases when hlgh-frequency and
market data are available; and

* analysis that can be carried out in data-constrained
countries (illustrated by country case studies and
workshops with spreadsheets).

Course Objectives

Upon completion of this course, participants should
be able to:

* Explain how to use balance sheet and market data
to construct risk indicators to measure and monitor
sector and systemic risk.

* Summarize the tools and data needed for thorough
monitoring of systemic risk.

* Define data inputs, outputs, and applications of
several types of systemic risk models, their pros
and cons, and how they relate to one other.

* Build models that relate macro variables to the time
senes of rlsk indicators.

* Analyze risk transmission and feedback between
macro variables and risk indicators for banks,
nonbank financial institutions, corporates,
households and the sovereign.



* Build macroprudential banking stress tests,
including funding-solvency interactions.

* Analyze sovereign-bank linkages.

Language: ; English

1 Application- Please apply online

. process: - [https:/www-

: | ins.imf.org/TAS/signon.aspx?
pkey=8544701700004825]

© Copyright 2015 IMF - Singapore Regional Training Institute. All Rights Reserved.
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You are here: Home / Events / Events /Selected Issues in the Evolving Financial Regulatory Framework (FRF)

Details ~ Selected Issues in
Start: ~ the Evolving

Apr 6, 2020

~~~ - Financial

End:

api0200 Regulatory
cuwsevener — Framework (FRF)

'$T20.09 |
Target Audience
| - ;
f %Ie)g (lil'lci::telon : Mid-level officials from central banks and regulatory
: agencies involved in banking regulation and/or
; Dgc 6,2019 f financial stability analysis.

Qualifications

Participants are expected to have a degree in
economics or finance. Participants are expected to
have work experience related to financial regulation
and supervision.

Course Description

This course, presented by the Monetary and Capital
Markets Department, examines selected issues in the
evolving financial regulatory framework and takes a
critical look at the evolving framework for banks.
Topics include Basel I1I capital requirements
including the countercyclical capital buffer and
buffers for systemically important banks, leverage
and liquidity requirements, as well as
macroprudential policies, regulatory challenges



around fintech, and on-going international
! regulatory discussions. The course pays special
attention to proportionality in bank regulation and
supervision. It identifies the main operational issues
and challenges when implementing the Basel
framework and provide practical guidance. The
training sessions are interactive, using case studies
and group activities. Participants are invited to make
presentations on selected topics that reflect their
country experiences.

Course Objectives

Upon completion of this course, participants should
be able to: '

* Summarize the main pieces of the prudential
regulatory framework for bank.

* Extractlessons from previous financial stability
threats.

* Identify regulatory measures to mitigate banking
risks. '

i

Language: English

‘: Application Please apply online

. process: * [https://www-

‘ ins.imf.org/TAS/signon.aspx?
pkey=6592063500004826]

© Copyright 2015 IMF - Singapore Regional Traihing Institute. All Rights Reserved.
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You are here: Home / Events / Events /Financial Soundness Indicators (FSI)

Details - Financial
st Soundness |
~="= Indicators (FSI)

End:

Apr 24,2020

I Target Audience

Course Number

§T20.11 Officials at central banks and supervisory agencies
‘ for the financial sector who are involved in the

collection, compilation, and analysis of financial

Application ; soundness indicators.

Deadline |

Dec 6, 2019 ‘{ Qualifications

: ; Participants should have a degree in economics or
(SR statistics or equivalent experience.

Course Description

This course, presented by the Statistics Department,
acquaints participants with the fundamentals of
compiling and using financial soundness indicators
(FSIs) in support of macroprudential analysis. The
course covers methodological and technical issues in
the construction of FSIs, as discussed in the 2019
Financial Soundness Indicators Compilation Guide
(2019 FSI Guide). The course includes lectures and
workshops on: '

» institutional sectors;

* consolidation bases and adjustments for FSIs;



* regulatory framework for deposit takers;

* accounting principles and sectoral financial
statements for FSIs;

« core and additional FSIs for deposit takers, other
financial corporations, and other sectors;

* financial sector surveillance and FSIs;
* macroprudential analysis and FSIs.

Lectures are complemented by hands-on exercises,
where participants work in groups to resolve
practical questions of classification of financial
institutional units, construction of different
reporting populations for FSIs according to different
consolidation bases, calculation of Basel solvency
and liquidity ratios, production of sectoral financial
statements and FSIs for deposit takers and the use of
FSIs for financial sector surveillance. The course
introduces templates for use in the regular reporting
of FSI data and metadata to the IMF and provides
guidance in accessing and using the IMF database
for FSI data and metadata.

- Course Objectives

Upon completion of this course, participants should
be able to:

* Compile FSIs in accordance with the methodology
of the 2019 FSI Guide, using source data obtained
from sectoral financial statements and supervisory
report forms.

* Calculate FSIs using different consolidation bases
and interpret the different results obtained.

* Prepare or update FSI metadata, including
information about key aspects of the conceptual
framework used to prepare source data and the FSI
compilation practices. '



* Analyze and interpret FSIs compiled for the
financial sector and their use in financial sector
supervision and macroprudential policy.

: Language:  English

- Application Please apply online
- process: (https://www-

\ . ins.imf.org/TAS/signon.aspx?
- pkey=7954967500004830]

© Copyright 2015 IMF - Singapore Regional Training Institute. All Rights Reserved.
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You are here: Home / Events / Events /Prudential Asset Classification and Provisioning and the IFRS (PACP)

Details

Start:

Apr 20, 2020
End:

Apr 24,2020

Course Number
ST20.12 -

Application
Deadline

Dec 20, 2019

Prudential Asset
Classification and

Provisioning and
the IFRS (PACP)

Target Audience

Bank supervisors and officials responsible for
managing credit risk and loan loss provisioning in
countries that have adopted International Financial
Reporting Standards (IFRS) or are planning to do so.

Qualifications

Participants are expected to have a degree in
economics or finance or equivalent experience.

Course Description

This course, presented by the Monetary and Capital
Markets Department, explains various aspects of,
and issues related to, asset classification and
provisioning, both from the pmdential regulatory
perspective and that of accounting/IFRS. It also
explores the role of the supervisor in reconciling
differences between the two perspectives. In
addition to covering loan loss provisioning
principles and the requirements of the Basel
Committee on Banking Supervision (BBS), the course
discusses the credit loss recognition rules prescribed
by IFRS 9. The course also tackles issues related to

NEIUUY d



complying with IFRS 9. Case studies and hands-on

exercises are provided to enhance the effectiveness

of the course. Participants are invited (and should be

prepared) to share their own experiences and views
A on this topic.

Course Objectives

Upon completion of this course, participants should
be able to:

* Understand the IFRS and principles and rules
related to credit loss recognition; IFRS 9; and the
difference between the accounting and regulatory
approaches.

* Identify and handle supervisory challenges related
to balancing the accounting and regulatory
requirements in loan loss provisioning and in
helping banks comply with IFRS 9.

* Recognize major international developments (e.g.,
BCBS decisions) that affect the application of IFRS 9
and understand their implications.

' Language: | English

~ Application Please apply online

© process: [https:/fwww-

: ins.imf.org/TAS/signon.aspx?
. pkey=8388115100004828]

e e RS

© Copyright 2015 IMF - Singapore Regional Training Institute. All Rights Reserved.
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You are here: Home / Events / Events /Managing Capital Flows: Macroeconomic Analysis and Policies (MCF)

pewis  Managing Capltal
; Start: ' F lOWS
' May 4,2020 r .
Macroeconomlc
¢ End: o

wyis2o  Analysis and

wmevaze: ~ POlicies (MCF)

$T20.13
Target Audience
; ggg}jﬁggon Junior to mid-level officials from emerging markets
‘ and low-income countries interested in
+ Dec§, 2019 understanding and analyzing the conduct of
: monetary policy and its interaction with the rest of
the economy.
§
Qualifications

Participants should have an advanced degree in
economics or equivalent experience and be
comfortable using Excel and Excel-based
applications. This is an overview course. It is
recommended that before applying for this course
those interested first take

Course Description

This course, presented by the Institute for Capacity
Development, is devoted to fostering understanding
of the dynamics of capital flows and their effects on
economic growth, macroeconomic volatility, and
risk of crisis. The course discusses policy options



available to reap the benefits of capital market
integration while minimizing and mitigating its
adverse effects. The course starts with a refresher on
balance of payments statistics and a description of
alternative measures of capital flows and financial
(capital) account openness. The second part of the
course introduces the determinants of capital flows
and the link between these flows and economic
growth, macroeconomic volatility, and crisis risk.
The course concludes with a discussion of capital
account management tools and how they relate to
financial regulation and exchange rate intervention.
The course includes case studies of actual crises, so
that participants learn how policy setting and failure
to recognize and address the buildup of
vulnerabilities led to crisis. Throughout the course,
participants are expected to engage in discussions
and work on practical workshop exercises to solidify
their understanding of the lecture material.

Course Objectives

Upon completion of this course, participants should
be able to:

* Explain the dynamics of the capital account using
the balance of payments of a given country.

* Identify the financial and economic risks that a
global capital market creates for both small and
large economies.

* Determine what challenges a country faces in
attempting to stabilize the economy under different
economic scenarios.

* Identify how policy actions can influence or
prevent the occurrence of capital account crises.

¢ Evaluate the impact of financial reform policies on
both economic growth and the risk of financial
- crisis.



» Identify a capital account crisis and assess the
associated costs.

* Propose policy actions to address or avoid future
crises and reduce their costs.

Language: English

Application Please apply online
. process: ~ [https:/fwww-
| ins.imf.org/TAS/signon.aspx?
pkey=3584949400004794]

© Copyright 2015 IMF - Singapore Regional Training Institute. All Rights Reserved.
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You are here: Home / Events / Events /Macroeconometric Forecasting and Analysis (MFA)

Details

Start:
May 18, 2020

End:
May 29, 2020

Course Number

ST20.14

Application
Deadline

Dec 20,2019

Macroeconometric
Forecasting and

Analysis (MFA)

Target Audience

Government officials involved in developing
macroeconometric models and forecasting for the
analysis, design, and implementation of
macroeconomic policy.

Qualifications

Participants should have an advanced degree in
economics or equivalent experience and a
background in econometrics. They should also be
comfortable using EViews for econometric
applications. It is strongly recommended that
applicants complete the online

Course Description

This course, presented by the Institute for Capacity
Development, gives government officials a rigorous
foundation in.the estimation of macroeconometric

- models and their application for forecasting and

policy analysis in central banks, ministries, and
public research institutions. Participants work in
groups on hands-on estimation and forecasting
exercises.



Course Objectives

Upon completion of this course, participants should
be able to:

+ Identify the bases for a number of model
specifications.

* Use EViews software to apply modeling techniques
to country data and replicate results from
important published research papers.

* Apply the techniques learned to country cases from
their region to forecast and analyze a policy issue.

* Apply appropriate tools available in the EViews
econometric package to their own work or research
and that of other countries.

Language: - English

. Application Please apply online

- process: - [https://www-

: ' ins.imf.org/TAS/signon.aspx?

' pkey=8706535700004795]

© Copyright 2015 IMF - Singapore Regional Training Institute. All Rights Reserved.
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You are here: Home / Events / Events /Financial Sector Surveillance (FSS)

‘Details

Start:
Jun 1, 2020
End:

Jun 12, 2020

Course Number
ST20.15

Application
Deadline

Jan 3, 2020

Financial Sector
Surveillance (FSS)

Target Audience

Junior to mid-level government officials tasked with
surveillance of the financial sector, especially staff of
the central bank, financial regulators, and other
agencies that engage in macroprudential oversight.

Qualifi_catiohs

Participants should have a degree in economics or
finance, preferably at the master’s level, or
equivalent work experience; good quantitative skills;
and proficiency in the use of cbmputers to analyze
data. It is strongly recommended that applicants
comp

Course Description

_This course, presented by the Institute for Capacity

Development, introduces participants to key
concepts and tools used in the identification and
assessment of financial sector vulnerabilities and
sources of strength. The course materials providea -
basic toolkit to assess financial sector risks and
measure them against existing capital and liquidity
buffers in the financial system. The discussions focus
on the early identification of unwarranted macro-
financial imbalances and the analysis of the
transmission of financial distress across institutions,



markets, and economic sectors, with the objective of
reducing the likelihood and the severity of financial -
crises. A combination of lectures and hands-on
workshops allows participants to apply essential risk
assessment techniques.

- Course Objectives

Upon completion of this course, participants should
be able to:

* Measure the main risks facing banks (e.g., credit,”
market, funding) and their respective capital and
liquidity buffers, from a systemic financial stability
perspective.

* Design and perform basic stress tests of solvency
and liquidity and interpret the results.

* Recognize the importance of nonbank financial
intermediaries and their links to banks.

* Assess macro-financial linkages, including the links
~ between the financial sector, the government, and
the real economy, along with potential
amplification mechanisms.

* Track the buildup of systemic risk and
vulnerabilities associated with credit, real estate
prices, leverage, balance sheet mismatches, and
interconnectedness.

* Assess how shocks can amplify throughout the
financial system, e.g., through adverse liquidity
spirals or feedback effects between asset prices and
leverage.

Language: English
~ Application ° Please apply online
process: - [https:/fwww-
ins.imf.org/TAS/signon.aspx?
pkey=6759679300004796]
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