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Cancellation Policy:
Full refunds will be available on all cancellations mailed or faxed to the registrar up to 15 working days prior
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Four ways to register:
By Mail: Fill out this form and
send it with your check or credit
card information to Registrar,
RMA, P.O. Box 8500 S-1140,
Philadelphia, PA 19178.

By Fax: Fax your registration with
your credit card number and sig-
nature to RMA at 215-446-4100.
Please call RMA 24 hours after
faxing to confirm registration.

By phone: Call 800-677-7621 and
charge your registration to your
credit card.
By Web: Visit RMA’s Web site at
www.rmahq.org and register
online.

Please refer to this 
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❐ Conference (5028013)
Registration Fee: $500

BROCHURE/XX

The Advanced IRB Forum ● June 19, 2003 ● New York, NY
This section must be filled out in
order to properly process your regis-
tration.
Which best describes your job 
function? Check one only.
❐  Auditor
❐  CEO/President
❐  COO/CFO/Managing Director
❐ CPA/Attorney/Appraiser
❐ Credit 

Administration/Department
❐ Credit Policy Officer
❐ Government Agency
❐ Human Resources/Training 

Director
❐ Insurance
❐ Loan Review/Administration
❐ Nonbank/Nonfinancial
❐ Portfolio Management Officer
❐ Regulator/Examiner
❐ Relationship Manager/Lender
❐ Risk Management Officer
❐  Secretary/Administrative 

Assistant
❐  Securities Lending
❐  Securities Trader
❐  Senior Line Manager
❐  Student
❐  Underwriter/Analyst
❐ University/Librarian

Which best describes your area of 
specialty? Check one only.
❐ Agricultural Lending
❐ All credit activity
❐ Audit
❐ Commercial Banking
❐ Consumer/Retail Banking
❐  Corporate Office
❐  Credit Department
❐ Credit Risk
❐  Custody
❐ Enterprise Risk
❐  Finance Function
❐  Funds Management
❐ Health Care
❐ International/Global Banking
❐  Investment Banking
❐  IT
❐  Legal
❐  Life/Health Insurance
❐  Market Risk
❐ Nonbank/Nonfinancial 

Institution
❐ Nonprofit/University
❐  Operational Risk
❐  Operations
❐  P&C Insurance
❐  Private Banking/Wealth 

Management
❐  Real Estate Lending
❐  Sales and Marketing
❐  Securities Lending
❐  Securities or Fixed Income 

Trading

June 19, 2003 ● New York, NY



Dear Colleague,

Our industry has long sought to align regulatory capital requirements
to internal economic capital estimates. Basel II is designed to make
the 1988 Capital Accord more risk sensitive and enable advanced-
practice institutions to use their internal risk ratings systems to
help establish capital parameters. While Basel II remains a work
in progress, there can be little question that institutions wishing
to become advanced practice will require an enormous commit-
ment of time and resources. 

Implementing Basel II will be a highly complex task and for that
reason we are sponsoring anAdvanced IRB Forum, a one-day seminar

devoted to capital reform. It will give you an opportunity to hear the regu-
lators’ expectations as well as to discuss the challenges to implementation with

colleagues from major banks.

A highlight of this forum will be the presentation of our Internal Ratings Validation Study
in which many major institutions participated. The study breaks down validation tech-
niques by asset class and model type, with sections on statistical models, expert judgment
models, hybrid models, and external vendor models. The study also attempts to identify
industry trends, highlight the key challenges involved in validation, and offer potential
solutions.

We encourage you to attend this forum. It will be time well spent.

Sincerely,

Maurice H. Hartigan II
President and CEO
RMA—The Risk Management Association 

Ian Mullen
Chief Executive Officer
British Bankers’ Association

Robert C. Pickel
Executive Director and Chief Executive Officer
International Swaps & Derivatives Association

THE ADVANCED IRB FORUM A Forum on Issues Arising from the Implementation of 
the Advanced Internal Ratings Based Approach in the New Basel Accord

Sponsored by the British Bankers’ Association, the International Swaps and Derivatives
Association, and RMA – The Risk Management Association

8:00
Continental breakfast and registration

9:00
Opening remarks

Maurice H. Hartigan II
President and CEO
RMA—The Risk Management Association

9:05
Opening address
Regulatory Priorities and Expectations in the
Implementation of the Advanced IRB Approach.

Nicholas Le Pan, Superintendent of Financial
Institutions, Canada, and Chairman of the Accord
Implementation Group (invited)

9:45
Implementation: An Overview from the U.S.
Perspective

David Wright, Assistant Director, 
Federal Reserve Board

Adam Gilbert, Managing Director, 
JPMorgan Chase Co.

10:30
Coffee break

10:50
Governance and Basel: How Are the Roles of the
Board and Senior Management Impacted by the New
Accord?

Paul Hogan, Vice Chairman and Chief Risk Officer,
FleetBoston Financial

11:35
Data Issues Confronting Advanced IRB
Implementation.

Scott Dillman, Partner, 
PricewaterhouseCoopers, LLP

12:20
Using the Data: Are the Inputs Clean and Can the

Model Outputs Be Verified Against the Bank’s Books?
Panel discussion

1:00
Luncheon

2:00
Opening remarks

Robert Pickel
Executive Director and Chief Executive Officer,
ISDA

2:05
Results of the BBA/ISDA/RMA Internal Ratings
Validation Study.

Charles Andrews, Senior Manger,
PricewaterhouseCoopers, LLP 

3:05
Challenges in Validation: Taking the Study Findings
Forward.
A panel discussion of the results of the study,
including key challenges for banks and regulators.

Lawrence Mielnicki, Senior Vice President, 
FleetBoston Financial

Lynn McGowan, Senior Manager, 
Royal Bank of Canada

3:50
Coffee (tea) break

4:10
Case Studies in Implementation: Corporate and
Retail/Consumer.

Michel Crouhy, Senior Vice President,
Canadian Imperial Bank of Commerce

5:15
Close of forum  

The forum will be held in the Global Financial
Markets Conference Center at 360 Madison
Avenue, 17th Floor, New York, NY


