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Risk Monltorlng Appllcatlons

S Sources = S Products Places Of Use

BDTS

Other Sources

S

Industry 102009 .. reportswere ___
Almlysis prepared.
The Financial
Risk
Committee
Stress
In 2009 ... reports were =S
Testing prepared.
Reports
. The
Early Coordination
Warning & Committee &
Preparation The Financial
for Resolution Sector
Committee
Bank Inz2009 ... reports

— Analysis were prepared. —

Within the monitoring risks of the banks & the banking industry ;

Q

Q
Q
Q

U

Reports on the banking industry are prepared weekly & monthly basis,
“Stress Testing Reports” are prepared quarterly basis,
“Bank Analysis Reports” are prepared quarterly basis,

(With The Asset Management Dpt.) “Early Warning & Preparation For
Resolution Process” is being improved,

The Fund Board & The Financial Risk Committee are given information
about the banks individually and the banking industry,

Relationship between The Financial Safety Net members are maintained
(participating in the meetings of The Coordination Committee, The Financial
Sector Committee, supporting the studies of The Financial Stability Board)




Special tools and products to monitor risks - 1
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SRR d With I'!' Dpt., an interface calle_d
a “Banking Sector Analysis
1 ool e i - Fonl [ Window — BSAW” was

Banka | Yurtigi Sube |Yurtigi Personel[Yurtdisi Sube |Yurtd established.
B S S o P e o sas |

Mevduat Bankalan il 9238 {68 174,388 (633) i w7 O Datasets of BDTS are used.

S “E 0 B/S items & the risk factors of
insurance premimun tariffe are

Seklore Genel Bakis

Giincel Verier il hatis) B e analized in detalls m0nth|y &
f 345 14 8148140 0 0 quarterly.
Risk Fakiorier
, ol , | O Recent figures of the gross loans,
£ 24 (5) E45(5) 0

the non-performing loans, the
. ) 5 deposits & the insured deposits
can also be followed daily.

Katilim Bankalan 4 55 {3 12.407 |20) 1 7
U “Early Warning & Preparation For
A Ve 120 RS " s : ! Resolution Process” & “Bank
Analysis Reports” sections are
It 2,871 (1) 189,188 (1185) 4, 585(7) going to be added.
4
Special tools and products to monitor risks - 2

U Top management is informed
by preparing “Weekly
Reports (WeRs)”.

O WeRs are generated from
data sets coming from BDTS.

O Recent figures and graphics of
the gross loans, the non-
performing loans, the deposits
& the insured deposits and
recent devlopments related
with the banking sector are
included in WeRs.

Statistical Data
Recent Developments

U Some other financial info
asked by top management are
also included in WeRs.
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U The stress testing model
(of Martin CHIAK (IMF))

e S B R s Used,
The Stress Testing
Reports (STRs) are

generated from data sets
coming from BDTS.

O A window (under BDTYS)
was established in order
to let us generate STRs.

New

[ M - | a5 B - |[EEd query | B edit Report |

R[] 58 | Rieddcwry | 7 12 50 D 2 )

Data | Prop: s| 47 Result Objects
ess

Toinclude data in the report, select ohjects in the Data tab and drag themn here. Click Run Query to return the d

U STRs are
quarterly.

prepared

" Query Filters

To fiter the query, drag predefined filters here or drag ohiscts here then use the Filter Editor to define custom fi

Special tools and products to monitor risks - 4 Tmise
I

i" — XYZ Co. Bank Analvsis Report 09.30.2009

U Bank Analysis Reports

. GENERAL INFORMATION AND EVALUATIONS ABOUT THE BANK

BANK NAME

: XYZCo.

BANK SIZE

. Big

BIGGEST SHAREHOLDER

: ABC Financial Services Co. (85%)

CHAIRMAN OF THE BOARD

: Ova MUNGAN

GENERAL MANAGER : Mert NAYCI
NTUMBER OF BRANCHES : 836
NTUMBER OF PERSONNEL : 14,333

% OF PUBLICLY TRADED TO OUTSTANDING R
SHARES

PRIVATE AUDIT COMPANY : KPMG
RATING COMPANY : Fitch

INTERNATIONAL CREDIT RATING

: BBB-(Long Term). F3 (Short Term)

EXPLANATIONS

a

(BARs) are generated from
data sets coming from BDTS.

Ratio and time series analyses
are made by examining risk
indicating ratios, asset &
liability structure, credit risk,
deposits, insured deposits,
equity, capital adequacy, off-
B/S items, income &
expanditure structure, market
risk, liquidity risk.

Insurance & Risk Monitoring
Dpt. is working with IT Dpt.
to improve the structure of
BAR.

BARs are prepared quarterly.
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The Portal of Market Monitoring Basic Figures & Parameters Report
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| Wl Piyasa Takibi
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LA Ty B —

2 —
makale: MATHEMATICS : reluctant star of the fina... Cum 29.01.2010 14:58 _"7 _—
—
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