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The International Financial Reporting Standard 9 IFRS 9 is a crucial accounting standard that addresses financial
instruments' classification, measurement, and impairment. For central banks, understanding IFRS 9's expected
credit loss ECL model is vital to assess and manage potential credit risks accurately. The aim to equip central bank
professionals with the necessary knowledge and practical skills to build IFRS 9 ECL models from scratch using real-
world data.

The primary objective of this course is to provide central bank staff with a comprehensive understanding of IFRS 9
and its ECL model. Participants will learn to build robust ECL models using practical data to support effective credit
risk management in central banks' operations.

Overview of IFRS 9 and its significance for central banks
Key concepts of the Expected Credit Losses ECL model
Understanding the three stages of credit impairment
Regulatory context and global adoption of IFRS 9
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Identifying relevant data sources for ECL modelling

Data cleaning, transformation, and validation techniques
Evaluating data quality and addressing data gaps

Ensuring compliance with data privacy and security regulations
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Fundamental methodologies for building ECL models

Probability of Default PD, Loss Given Default LGD, and Exposure at Default EAD models
Estimation of transition matrices and macroeconomic factors

Incorporating forward-looking information in ECL modelling

s Y s [ s Y s

0 Techniques for calibrating ECL models with practical data

UK Traininig

PARTNEI

Head Office: +44 7480 775526 | 0 7401 177 335
Email: training@blackbird-training.com
Website: www.blackbird-training.com


https://blackbird-training.com/course-IFRS-9-Expected-Credit-Losses-Building-Models-for-Central-Banks.htm

SLACKIIRD

FOR TRAINING

0 Backtesting and stress testing the ECL model.
0 Validation procedures and model governance
0 Model documentation and communication with stakeholders

Day 5

Implementing IFRS 9 ECL Models in Central Banks

0 Integration of ECL models into central banks' risk management framework

0 Understanding the implications of ECL on capital adequacy and financial stability
0 Leveraging ECL insights for better decision-making in credit risk management

0 Case studies and real-world examples of successful ECL model implementations
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Blackbird Training Cities

Europe

Zurich (Switzerland ) Stockholm (Sweden)

Oslo (Norway) Edinburgh (UK)

Amsterdam (Netherlands) Disseldorf (Germany) Paris (France) Barcelona (Spain)
(Switzerland)

Prague (Czech) Vienna (Austria)

Brussels (Belgium) Madrid (Spain) Berlin (Germany)

Lisbon (Portugal) Manchester (UK) Milan (ltaly)

USA & Canada
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Los Angeles (USA) Florida (USA) Online Boston (USA) Washington (USA) Miami(USA)

New York (USA) Toronto (Canada)
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Blackbird Training Cities

Asia

Baku (Azerbaijan) Beijing (China)

Moscow (Russia ) Singapore (Singapore ) Sydney (Australia) Tokyo (Japan) Dubai (UAE) Kuala Lumpur
(Malaysia)

Jakarta (Indonesia)

Africa

Lagos (Nigeria) Marrakesh (Marocco) Nairobi (Kenya)

Cairo (Egypt) Sharm EI-Sheikh (Egypt) Casablanca (Morocco) Tunis (Tunisia)
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Blackbird Training Categories

Management & Admin
Professional Skills

Finance, Accounting, Budgeting
Media & Public Relations

Project Management

Human Resources

Audit & Quality Assurance
Marketing, Sales, Customer Service

Agile and Refinement

Technical Courses
Hospital Management
Public Sector
Special Workshops
Oil & Gas Engineering
Telecom Engineering
IT & IT Engineering
Health & Safety
Law and Contract Management
Customs & Safety
Aviation
C-Suite Training

Secretary & Admin
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Management & Leadership
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International House 185 Tower Bridge
Road London SE12UF United Kingdom

training@blackbird-training.com

g +44 74011773 35
+44 7480 775526

N~

[~

www.blackbird-training.com

UK Traininig

PARTNE

Head Office: +44 7480 775526 | 0 7401 177 335
Email: training@blackbird-training.com
Website: www.blackbird-training.com


https://blackbird-training.com/public-courses
https://blackbird-training.com/course-professional-business-skills.htm
https://blackbird-training.com/course-finance-accounting.htm
https://blackbird-training.com/course-public-relations.htm
https://blackbird-training.com/course-project-management.htm
https://blackbird-training.com/course-human-resources.htm
https://blackbird-training.com/course-quality-management.htm
https://blackbird-training.com/course-marketing-sales-client-care.htm
https://blackbird-training.com/course-secretary-admin.htm
https://blackbird-training.com/course-supply-chain-logistics.htm
https://blackbird-training.com/course-management-leadership.htm
https://blackbird-training.com/course-agile-and-refinement-courses.htm
https://blackbird-training.com/course-hospitals.htm
https://blackbird-training.com/course-national-courses.htm
https://blackbird-training.com/course-special-courses.htm
https://blackbird-training.com/course-oil-gaz.htm
https://blackbird-training.com/course-gsm-courses.htm
https://blackbird-training.com/course-information-technology.htm
https://blackbird-training.com/course-health-safety.htm
https://blackbird-training.com/course-legal.htm
https://blackbird-training.com/course-custom.htm
https://blackbird-training.com/course-aviation.htm
https://blackbird-training.com/course-c-suite-training-courses.htm
http://www.tcpdf.org

