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Suresh has had an exemplary banking career spanning over 30 years, with some 
of the best-run organisations in the world including the World Bank Group, HSBC, 
ABN-AMRO, KPMG, and Fiserv. He recently retired from Kamakura Corporation 
where he was the Chief Risk Officer.

Suresh has comprehensive knowledge and insights on all aspects of risk, and 
in his various roles, has advised heads of Government, wholesale, commercial, 
and investment banks, corporate treasuries, insurers, and fund managers on all 
aspects of risk. 

His specialization is liquidity risk, and has authored several papers on liquidity-
adjusted risk. His work on liquidity and its impact on market and credit risks have 
been acknowledged by industry professionals and peers alike.

Suresh ran a very successful campaign called ‘Another one bites the dust’ which 
looked at data from over 40 countries and tried to predict the next big default. He 
identified over two score organisations’ path to default before the actual event in 
a series of well-chronicled blog posts. 

Suresh has made a mark as a well-respected trainer on matters relating to risk, 
and has provided training workshops to regulators around the world, including 
with the Financial Stability Institute of the Bank for International Settlements 
where he is a featured speaker. 

He has provided training workshops to most European and Asian regulators, the 
Federal Reserve, several African Governments. He also has taught in several 
prestigious universities including the London School of Business.

Suresh holds a degree in Finance with a specialization in Mathematics and 
Accountancy, and is a qualified Chartered Accountant.

AGENDA

FRIDAY JUNE 21 & SATURDAY JUNE 22, 2019

DURATION: 16 HOURS

10:00 AM - 6:00 PM

9:00 AM - 5:00 PM



COURSE OUTLINE:

It is extremely challenging to identify winners and losers in a financial institution, and 
most departments operate on the basis that they are profitable on a marginally 
costed basis, and more so if there is a functioning funds transfer pricing process 
in place within the organisation. 

In such a situation, there should be a coterminous understanding of the profitability 
from various channels within an organisation, and capital allocation provides 
clarity on identifying units that add value and units that do not. 

Here, units could mean anything, from the summit, where it could refer to the 
entity in its entirety, down to a business unit, a channel, a service, a product, a 
customer, and can cascade down to a single transaction. 

This course takes participants on a journey of capital in various forms, and 
highlights the following:  

• The various forms and facets of capital
• The difference between economic and regulatory capital
• The consumers of capital and the units of consumption
• The use of capital in the profitability assessment framework within an 

organisation
• Allocation of capital to various consumptive units within an organisation and 

rationale for equitable allocation
• Managing a balance sheet through economic capital assessment
• Economic capital models and logical translation to organisational profitability 

goals

COURSE USEFULNESS:

This course is ideal for the practitioner interested in understanding the nuances 
of capital management, the identification of capital and its allocation, the different 
forms of capital, the regulatory pressure on capital, and the use of capital in 
organisational profitability on a risk-adjusted basis. 

It will help senior managers in gaining valuable insights into organisational 
decision-making through capital allocation routines, and the pitfalls that need to 
be avoided whilst implementing capital allocation routines within an organisation. 

It is invaluable to the student for obtaining a rigorous understanding of capital 
concepts including its application in various facets of risk.

TOPICS:

1. The evolution of capital
2. From RoE to RaPM
3. Capital consumption in an organisation
4. Various capital views
       - Treasury
       - Regulator
       - Investor / Shareholder
       - Risk management
5. Capital allocation and its necessity
6. Outlines of capital allocation models
7. Exercises on capital allocation



REQUIREMENTS

• Graduated from an economic and/or administrative career.
• Preferably working in Financial Institutions.
• Participants should bring a laptop.

Venue:  Hotel JW Marriott Santa Fe 

Avenida Santa Fe 160 Col. La Fe Santa Fe, México,  CDMX

             Price: $28,000.00 M.N. +TAX $. + IVA

REGISTRATION
TELEPHONE: +52 (55) 7590 7305  +52 (55) 5669 4729

E-MAIL: derivatives@riskmathics.com

WWW.RISKMATHICS.COM

PAYMENT METHODS:

1. Bank Transfer and Cash Deposits (for Local Institutions)
NAME: RiskMathics, S.C.
BANK: BBVA Bancomer
CLABE: 012180001105829640
BANK ACCOUNT: 0110582964

2. Bank Transfer in US Dollars (Foreign Institutions) 
Transferencia Bancaria en Dólares
BANk: BBVA Bancomer
BRANCH NUMBER: 0956
SWIFT: BCMRMXMM
BENEFICIARY: RiskMathics, S.C.
ACCOUNT: 0121 8000 11 0583 0066

3. Credit Card: VISA, MASTERCARD or AMERICAN 
    EXPRESS

IMPORTANT NOTICE: There will be no reimbursements.


