Day one, Thursday November 16th

Fostering a risk-aware corporate culture to support enterprise risk management

Techniques and strategies for effective enterprise-wide risk management
Ehud Ronn,
University of Texas

Developing an effective risk inventory for enterprise risk control

Integrating market and credit risk within an enterprise risk management framework

Techniques for the clarification and quantification of operational risk within the energy industry

Examining your enterprise risk management following mergers and acquisitions

Developing IT systems to support enterprise risk management

Day two, Friday November 17th

FASB 133, Statement 98-10 and its impact on risk and hedge books 

Using forward curves in enterprise risk management

VaR, stress testing and extreme value theory within an enterprise risk management framework

Incorporating real option theory within a deregulated market

Accurate capital allocation techniques within an enterprise management framework
Peter Nance,
Teknecon

Processes for auditing enterprise risk management results 

A committed capital approach to insuring against negative pre-event pricing
Mark Green,
Swiss Re

Managing the impact of fuel price risk within an enterprise risk management framework

Pre - course seminar. Wednesday November 15th

Utilising risk management systems to enhance enterprise risk management

Deregulation as the driver for enhanced technological risk management solutions
Shannon Burchett,
Risk Limited Corp.
Optimal data management to support enterprise risk management systems

Ensuring an effective IT system is in place

Auditing systems and processes within your enterprise risk management function

Examining current industry models and their effectiveness within an enterprise risk management framework


