
 

 

  

EFFECTIVE ASSET LIABILITY 

MANAGEMENT 

for 

FINANCIAL INSTITUTIONS 

3 days of focused workshop  

International   Professional Training Faculty 

 

Dates:  
19-21 February 2016 
11-13 March 2016 
15-17 April 2016 
Venue: Istanbul, Turkey 

 

  
 

Venue:  
Istanbul, Turkey 



 

  

 

 

 

Course Description 

ALM involves Planning, directing and Controlling the flow, mix, cost and yield of the consolidated 

funds of banks. It assesses various asset mixes, funding combinations, price volume relations and 

their implications on Liquidity, Income and Capital ratio. The outcome of central asset liability 

management is the management of a bank’s entire balance sheet on continuous basis, with a view 

to ensure a proper balance between funds mobilisation and their deployment with respect to their 

maturity profiles, cost and yield as well as risk exposure so as to improve profitability, ensure 

adequate liquidity, manage risks and ensure long term viability. 

The course provides practical hand on expertise for immediate implementation in their own 

organizations. The program starts by reviewing the fundamentals of ALM and continues with 

identifying, measuring and managing different risks in treasury activities and their impact on 

banks’ financial statements, e.g. balance sheet, income statement and cash. The program makes 

extensive use of short problems, and case studies. 

The course is designed for intermediate and senior professionals working for (or working with) 

banks, building societies, investment and hedge funds, asset managers, and similar organizations. 

Administration Details: Cost including 
documentation, lunch & refreshments.  
Your investment in this course is EURO 1800. 

PLACES CANNOT BE GUARANTEED UNTIL FULL 
PAYMENT HAS BEEN RECEIVED.  

Methods of Payment: 
By Bank Transfer,  
PayPal 

3 ways to register: 

Tel:     +90 545 8811 234 
Email:  admin@parthiana.com 
Web:    www.parthiana.com 

 

What happens if I have to cancel?  
The following charges will apply for written 
notice received: 30 + days before the course: 
10%, 15–30 days before the course: 50%, 1–15 
days before the course: 100% 

 



 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

  

Program Highlights   
 Interactive lessons and analytical tools 

Relevant and up-to-date content  

Pre- course diagnostic test  

Reference and support materials 

Course Objectives: 

 

At the end of the course, the trainee will:  

 Understand the concept of asset liability 

managemnet,  

 Identify different sources of banking risks and 

understand the linkages between different 

risks and ALM, 

 Measuring risks associated with ALM, 

 Risk mitigation and transfering mechanism 

for ALLM 

Who Should Attend? 

 Chief Financial officers, 

 Treasury managers, 

 Asset and Liability managers, 

 Senior managers and Auditors, 

 Controllers, 

 Central Bankers in supervision department, 

 Portfolio managers, 

 Risk Officers, 

 Anyone who wants to learn asset liability 

management concepts, 



 

  

Content Day-By-Day 

Day 1- ALM Principles  

 

 ALM introduction and Overview 

o What is ALM ?  

o The status and function of 

ALM in financial institutions 

as a strategy and a set of 

actions plans 

o Components of a Bank 

Balance Sheet 

o Banks profit and loss account 

o Review of the Core Concepts 

o 3 tools used by banks for 

ALM 

o Institutional requirement for 

ALM 

o Role of Treasury in ALM 

o ALCO, Composition, Process, 

Policies,  

o ALM practices and 

challenges, 

 

 ALM and Net Interest Income, 

Managing NII risks  

o Interest rate sensitive asset 

and liabilities 

o Interest Rate Risk ( Duration 

& Convexity ),  

o Sources of Interest Rate Risk 

o Interest Rate Gap Analysis,  

o Price Sensitive Gap 

o Interest Risk Measurement 

Techniques 

 Maturity Gap Analysis 

 Duration 

 Simulation 

 Value at Risk 

 Managing NII risks with interest 

rate and foreign exchange 

derivatives 

o Interest rate and foreign 

exchange derivatives, 

o Forwards, futures, swaps and 

options, 

o Mark to market and mark to 

model, 

o Hedging strategies, 

o Cost to Close, Rate Sensitive 

Gap, 

 

Content Day-By-Day 

Day 2 - Building Blocks of Risk 

Management in ALM 
 

 Pricing and Depositing in ALM 

o Deposit runoff and elasticity, 

o Designing, pricing and 

marketing various types of 

deposits, 

 

 Statistics and ALM 

o Statistical distributions, 

o Value at risk, advantages and 

limitations, 

o Simulation techniques, 

 

 ALM and Market risk 

o Trading, available for sale and 

investment in financial 

institutions, 

o Bonds and fixed income 

portfolios, 

o Off balance sheet 

commitments and 

contingencies, 

o Derivative portfolios, 

o Equity portfolios, 

o Currency Risk, 

o Policies and procedures for 

market risk management, 

 

 ALM and Liquidity Risk 

o Policy for creation of liabilities, 

o Policy for creation of assets, 

o Liquidity Management & ALM , 

o Liquidity Risk Measurement 

Methodologies, 

o Liquidity Gap, 

o Statement of structural 

liquidity, 

o Liquidity Ratios & Analysis 

(Current Ratio, Quick Ratio, 

etc.)  

o Stress Test for market and 

liquidity risks, 

o Mix of financing alternatives, 

o Financing or capital injection, 

o Cost of financing alternatives, 

o Financing choice alternatives, 

o Derivatives and financing 

choices, 

 

Content Day-By-Day 

Day 3 -  Building Blocks of 

Risk Management in ALM 
 

 ALM and Credit Risk 

o Commercial loans retail 

loans, bonds and 

derivatives, 

o Expected and unexpected 

losses, 

o PD, EAD, LGD, correlations 

and credit spreads, 

o Controls for credit value at 

risk in ALM, 

 

 ALM and Operational Risk 

o Operational failures and 

ALM, 

o Operational risk 

management in ALM, 

o Operational Risks 

components, 

o Value at risk for operational 

risk, 

o Mitigation and transferring 

operational risks, 

 

 ALM and Regulatory/Economic 

Capital  

o Regulatory environment, 

o Basel II and III and ALM, 

o Return on Economic Capital, 

o Regulation capital mitigation 

strategies, 

 

 Infrastructure Implications 

o Technology, 

o People 

 

 Treasury & cash Management 

o Core Treasury Functions, 

o Financial plans, 

o Cash rationing, 

o Debt management, 

o Contingent liabilities, 

o On-Balance Sheet Hedging, 

o Off-Balance Sheet Hedging, 

o SWAP and OPTIONS 



 

 
Statistical Techniques Using STATA Package  

Workshop on Financial Modeling in Excel  

SPSS and its Application  

Corporate Governance in Banking System  

Financial Analysis of Corporate entities  

Financial Analysis of Financial Institutions  

Principles of Project Finance  

Business Startup for Entrepreneurs  

Corporate Finance  

Insurance  

Economics for Bankers  

Economics for Business Owners  

Corporate Valuation  

Principle of Credit Risk  

Credit Risk, identification, measurement and management  

Credit Risk; Credit Rating Models to Credit Portfolio Models  

Credit Risk Modeling for individuals, corporate and commercial customers  

Principles of Risk Management for Bankers  

Transition from Traditional Banking to Modern Banking  

Advanced Project Finance  

Country Risk and Assessment Techniques  

Project Implementing and Monitoring  

Evaluating Financial Institutions (Banks, Leasing, Microfinance, Factoring)  

Business Startup in Turkey; Turkish regulation, restrictions and advantages  

Preparing a Credit Proposal  

How to get your financial institutions rated by rating agencies, areas of 

improvement, prerequisites  

Loan documentation for bankers  

Asset Liability Management  

Basel I, Basel II and Basel III  

Anti-Money Laundering  

Mini MBA Courses, 5 days (Banking and Finance Professionals)  

Stress Testing and satisfying new regulatory requirements  

Operational Risk in Banking  

Understanding IFRS  

Oil and Gas Project Finance  

Power sector Project Finance  

SPSS and Statistics  

Investment Opportunities in Iran after Lifting Sanctions 

OTHER TRAINING COURSES 


