
   
 
 
 

 

Global Credit Data 
 by banks for banks 

AGENDA                  
Day 1   Monday June 20, 2016 Croeselaan 18, Utrecht, The Netherlands 

0800   
 
 
 
 
 
 
 

Registration and Breakfast 

0900 Opening of the conference 

Richard Crecel Societe Generale , Philip Winckle GCD 

0915 Welcome by the host     

Petra van Hoeken, CRO of Rabobank, introduced by Claire Kouwenhoven Gentil of Rabobank 

0945 

 
 

Time Plenary session 
Plenary 

Workshop A 
Room 11 

Workshop B  
Room 19 

0945 Governance: Financials, 
Budgets & Resolutions 
 
Richard Crecel  
Theo van Drunen  
Philip Winckle 

Understanding Data Input, 
Output and RDS Creation 
 
Christine Kersten  
Robert Korako 

Modelling & Benchmarking 
PD, LGD, EaD using GCD data 
 
Fred Beauvais  
Nina Brumma 

1045 Break  

1100 The new consultation paper BCBS 362  – regulatory capital impact and industry response 

Richard Crecel (SocGen), Philip Winckle GCD, Fred Beauvais GCD 

1130 Modelling LGD/EaD for IFRS 9/CECL with GCD data  

Massimo Cutaia Credit Suisse 

1215 Lunch       

1300 

 

 

 

Start 
Time 

Modeller’s club  

Stream 1 - PD / EaD 
Room 11 

Stream 2 – LGD 
Room 19 

Stream 3 – Capital 
Room 23 

Stream 4 - IFRS 9 
Plenary 

1300 EAD for Undrawn 
Lines 
Fred Beauvais 

Downturn 
unsecured LGD 
Stephan Jortzik ANZ 

Capital for 
defaulted loans 
Jeroen Kleijn 
Rabobank 

Adjusting TTC 
parameters to PIT 
parameters 
Daniela Thakkar 

1400 The usage of our 
PD/ODF data and 
transition matrices 
in modelling 
Fred Beauvais 

Risk drivers of multi-
year LGD vs. 1year 
LGD 
Nina Brumma 

Coming IRB 
framework changes 
and how they will 
affect your bank 
Philip Winckle 

Assessing the 
appropriate level of 
conservatism for 
IFRS9 / CECL 
Richard Crecel  

1500 Break    

1530 Global Credit Data’s New Comprehensive Approach to Banks’ PD Needs    

Philip Winckle GCD , Fred Beauvais GCD, Theo Van Drunen ABN AMRO, Daniela Thakkar GCD 

1615 Presentation of the “Discount Rate” Whitepaper  

Stephan Jortzik ANZ 

Evening 1700 End of Conference Day  - 1730 Canal Boat Tour - 2000 Network dinner at Rabobank 

 

 



 
 Global Credit Data 

 by banks for banks 

Day 2   Tuesday June 21, 2016  

0800  Breakfast 

0830 Insights in the LGD Database and ODF Database after the last submission    

Christine Kersten and Robert Korako GCD 

0930 Update from the MethCom: Field-specific “give to get” rules and other changes to the data return 

Antonio Ruiz Credit Suisse , Stephan Jortzik ANZ , Riette Dijkstra GCD 

1000 Advanced developments in the default data collection process and tooling    

Mine Sim Yücel Rabobank 

1030 Morning Break 

1100 Panel Discussion: Engaging on Expected Loss  

Senior bankers: 

Jean-Gabriel Albigot (SocGen), Wolfgang Reitgrüber (Unicredit) and Tim van Hest (Rabobank) 

1145 Benchmarking TtRec - Is Recovery Time Comparable Between Banks? 

Fred Beauvais GCD 

1230 Lunch     

1330 

   

Start 
Time 

Hands-on 
Demonstration 
Room 11 

Discussion groups / Member brainstorming 

Stream 1 
Plenary 

Stream 2 
Room 19 

Stream 3 
Room 23 

1330 Hands on 
Demonstration of 
GCD Visual 
Analytics Tool (incl. 
new features) 
Jeroen Batema and 
Tim Benschop OSIS 

Dealing with Time 
Bias   
Nina Brumma 
 

New focus group: 
Data science & 
innovation 
Bastiaan 
Bubberman  
ABN AMRO 

New project: 
Segmentation 
project  
Riette Dijkstra 
Fred Beauvais 

1430 Is “Time to default” 
relevant for LGD? 
Implications on our 
data collections  
Robert Korako 
Daniela Thakkar 

New focus group: 
Using GCD for 
Validation 
Esmé Heikens 
Rabobank 

New project:  
Single name 
benchmarking  
Fred Beauvais 
 

1530 GCD’s new member website 

Claire Kouwenhoven-Gentil Rabobank, Daniela Thakkar GCD and Bert Boerland Wunderkraut 

1600 Session Closure and Cocktails 

 

 


