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CAS Bank Treasury Risk Management and
The BTRM Certificate of Bank Treasury
Risk Management

The regulatory environment Bank Treasurers are operating in is continuously
changing — Keep your knowledge updated and earn an international
qualification in Bank Treasury Risk Management

The CAS Bank Treasury Risk Management and The BTRM Certificate of Bank Treasury Risk Manage-
ment is a six-month part-time course designed to empower individuals working in, or intending to
work in, every aspect of bank balance sheet risk management and asset-liability management (ALM).

Assetliability management is the core discipline in banking, and one that must be mastered by every
bank, irrespective of its operating model or product suite. Following the Silicon Valley Bank and
Signature Bank collapses, the BTRM emphasises a strong adherence to conservative principles of
capital and liquidity management - the traditional role of the Treasury function in a bank.

In light of these crises regulatory activities further increased with regulators expecting an even
stronger governance over this function raising the need for enhanced knowledge of organizational
optimization.

BTRM is practitioner led, developed and orientated, and enables students to acquire an advanced-
level understanding on the core process of bank ALM governance and liquidity risk management.
Practitioners will be able to apply best-practice techniques to measure ALM risks and formulate
strategies for management of these risks at their employing institutions.
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The programme will prepare and enable students to become highly compe-
tent managers in a number of areas of finance including asset and liability
management, liquidity management, regulatory capital management, hedg-
ing, risk management and other finance topics relevant for bank treasury
management / ALM. The programme will integrate theory and practice to
provide students with an in-depth knowledge of real-world bank ALM and
risk management practices and their application in financial markets.

Module 1: Bank balance sheet risk management Module 2: ALM operating
model and governance Module 3: Strategic ALM and financial markets Mod-
ule 4: Bank liquidity risk management Module 5: ALM and capital risk man-
agement

The course is practitioner-orientated, designed by practitioners for practi-
tioners. Prospective students participants should have - if possible — at least
three years of experience in the field of banking, finance, risk management,
balance sheet management, regulation, corporate reporting, internal audit or
portfolio management.

International Double Degree CAS Bank Treasury Risk Management and The
BTRM Certificate of Bank Treasury Risk Management (15 ECTS Points)

The BTRM Faculty, comprised of leading practitioners from financial institu-
tions and consulting firms as well as lecturers from universities

on request / 33 evenings

Online or
London

9000 CHF

Silke Waterstraat T +416127918 38
silke.waterstraat@fhnw.ch

Dominique Ongaro T +416127918 65
dominique.ongaro@fhnw.ch
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