International Conference on Credit Analysis and Risk Management
Conference Agenda
Thursday, July 21, 2011
1:30 p.m. – 1:45 p.m.
Opening Remarks

2 p.m. – 2:30 p.m.     
Panel Discussion on Credit Analysis of Individual Loans 
Lawrence Mielnicki, PNC, with Joseph Breeden, Strategic Analytics, and Sean Keenan, GE Capital

 

2:45 p.m. – 3:15 p.m.            
Credit Ratings I
3:30 p.m. – 4 p.m.     
Credit Ratings II
4:15 p.m. – 4:45 p.m.     
Credit Ratings III

5 p.m. – 5:30 p.m.     
Credit Ratings IV

Reception

  

Friday, July 22, 2011
7:15 – 7:45 a.m.
Registration and Continental Breakfast 
Oakland University’s School of Business Administration – 2nd floor – Elliott Hall
7:45 – 8 a.m.
Opening Remarks

8 – 9 a.m.
Sean Keenan (GE Capital) and panel discussion on Commercial Credit Analysis (with Joseph Breeden, Strategic Analytics, and Patrick Sperti, Fifth Third Bank)

 

9:15 a.m. – 9:45 a.m. 
What We Have Learned from the Credit Crisis
Modeling Credit Risk I

10 a.m. – 10:30 a.m. 
Consumer Credit
Modeling Credit Risk II 

10:45 a.m. – 11:15 a.m.

Financial Statement Analysis
Modeling Credit Risk III
11:30 a.m. – 12 Noon

Modeling Credit Risk IV
12:15 p.m. – 1:45 p.m.          
Lunch and talk on “The Importance of Soft Analysis” by Uday Rajan
Elliott Hall – School of Business Administration 

2 p.m. – 2:30 p.m.

Estimating the Probability of Default I
2:45 p.m. – 3:15 p.m.  
Estimating the Probability of Default II

3:30 p.m. – 4 p.m.  
Estimating the Loss Given Default I

4:15 p.m. – 4:45 p.m.  
Estimating the Loss Given Default II

5 p.m.  – 5:30 p.m.  
Estimating Total Credit Losses I
Estimating Total Credit Losses II

6 – 8 p.m.
Reception/Dinner and presentation by Ed Altman (NYU) on “The Evolution of Credit Scoring Markets: from Z-score to Z-metrics”
Meadow Brook Hall -- Oakland University


Saturday, July 23, 2011 
8 a.m. – 9 a.m. 
Eric Heitfield, Federal Reserve, and panel discussion on Limitations of Statistics in Credit Analysis (with Lawrence Mielnicki, PNC, and Joseph Breeden, Strategic Analytics). 


9:15 a.m. – 9:45 a.m. 
Teaching and Learning Credit Analysis
9:45  a.m. – 10:15 a.m.     
General Risk Analysis I
10:30 a.m. – 11 a.m.     
General Risk Analysis II
 

11:15 a.m. – 11:45 p.m.
General Risk Analysis III

12 noon – 12:30 p.m.
General Risk Analysis III

12:30 p.m.
Adjourn

