
Banking supervision under the Basel framework – Seminar by Deutsche Bundesbank, OENB and Joint Vienna Institute  
 

Monday 
29.02.2016 

Tuesday 
01.03.2016 

Wednesday 
02.03.2016 

Thursday 
03.03.2016 

Friday 
04.03.2016 

9:00 
 
9:30 
 
 
 

Administrative Briefing 
Ms Tatiana Arnhold 
Welcome by JVI, OeNB 
and Bundesbank 
 
Tour de table 
Mr Peter Spicka 

9:00 Introduction into the In-
ternal Capital Ade-
quacy Assessment 
Process 
 
Mr Thomas Rassat 

9:00 Objectives and pro-
cesses of on-site inspec-
tions 
 
Mr Robert Bosch 

9:00 Examination of credit 
risk 
 
Mr Armin Scharpf 

9:00 Panel on stress testing 
Chaired by  
Mr Adam Gersl 
Panelists: 
Mr Marek Rusnak, CNB 
Mr Christoph 
Siebenbrunner, OeNB 

10:00 Coffee break 11:00 Coffee break 10:30  10:30 Coffee break 11:00 Coffee break 

10:30 Micro and macro-pru-
dential supervision in 
the EU and Germany – 
Overview and current 
developments 
Mr Peter Spicka 

11:30 IT security and expec-
tation from banking su-
pervision 
 
Mr David Rother 

11:00 Basel III – Latest devel-
opments 
 
Mr Stefan Hohl 

11:00 Review of liquidity risk 
management 
 
Mr Peter Benes 

11:30 Wrap-up and evaluation 
session  
 

12:10 
12:30 

Group photo 
Lunch break 

13:00 Lunch break 12:30 Lunch break 12:30 Lunch break 12:30 
 

End of seminar 

14:00 Risk based supervision 
in Austria 
 
Mr Roman Buchelt, 
OeNB 

14:30 Overview of Basel III 
 
Mr Stefan Hohl 

14:00 Case study on Basel III 
 
Mr Stefan Hohl 

14:00 Case study on Basel III 
 
Group presentations and 
finalisation 
Mr Stefan Hohl 

  

15:30 Coffee break 15:30 Coffee break 15:30 Coffee break 15:30 Coffee break   

16:00 National experience in 
banking supervision –  
Country presentations 
by participants 
 
Moderated by 
Mr Peter Spicka 

16:00 Interaction of micro- 
and macroprudential 
policies 
 
Mr Adam Gersl 

16:00 Case study on Basel III 
 
Mr Stefan Hohl 

16:00 National experience in 
banking supervision –  
Country presentations 
by participants 
 
Moderated by 
Mr Peter Spicka 

  

17:30 End of today’s sessions 17:30 End of today’s sessions 17:30 End of today’s sessions 17:30 End of today’s sessions   

 


