Zalacznik Nr 2
do zarzadzenia Nr 56/19

COURSE DESCRIPTION CARD

NOTE: If the course includes lectures and classes, the Course Description Card applies to both
types of instruction.

1. Course title: Operational Risk for Banks 2. Course code:
in Polish / in English Number of ECTS credits:2

Course completion mode:
Course commenced / Year
2019/2020

3. Major: Finance and Accounting ARIMA

4. Department of major coordinator: Department of Banking and Financial Markets

5. Name of course instructor: Lecture ... Classes... Lab classes ...
Examiner dr Anna Do$

6. Department of course instructor: Department of Corporate Finance and Insurance

7. Number of contact hours with students:

Type of instruction Full-time study Part-time study

lectures 15
classes

foreign language classes
lab classes

seminars

e-learning

other

Total hours 15 0
examination (hours) 3

8. Course timeframe - no. of semesters: ...
Course commencement / Year ...

Course commencement / Semester ...

9. Level of tertiary education: Master (2) 10. Course status
(] Compulsory for the major...
"1 Compulsory for the specialization ...
1 Elective ...
11. Course prerequisites
Compulsory:
Recommended:

12. Course objectives: The aim of the course is to provide students with the knowledge and skills
necessary to understand the operational risk management of the bank and useful in the
implementation of the basic tasks of the bank's organizational unit responsible for operational
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risk management.

13. Teaching and learning methods:

A. Direct student-instructor contact:

. - Number of hours
No. Teaching methods Description Full-time study Part-time study
1. Active lecture using Presentation of the 9
multimedia techniques | theoretical aspects of
the issues discussed
2. Case study Analysis of 3
operational risk
implementation cases
combined with an
analysis of the bank's
internal and external
environment
3. Exercises using the Creating risk 3
computer matrices. CaR
calculation.
Total AS:15 AN:0
B. Self-study:
. _— Number of hours
No. Learning methods Description Full-time study Part-time study
1. Analysis of lecture and | Assimilation and 12
class notes ordering of the
transferred knowledge.
2. Solving tasks Solving problems with 12
CaR calculations.
3. Analysis of materials Analysis of textbooks 11
and reports published
by financial institutions
and supervisory
authorities.
Total BS:35 BN:0
Total AS+BS = ...50.... Total AN+BN =.......
Examination (E) =...3.... Examination (E) =.......
Total AS+BS+E=...53.... Total AN+BN+E=.......

14. Key words:

15. Course content:
The bank's operational risk is the risk of financial losses caused by inadequacy or failure of internal
processes, people, systems and external events. The significance of this type of risk was
underestimated, but its increase stimulates the development of methods of managing the bank's
operational risk. As part of the subject will be implemented a number of content subordinate to the
purpose of the subject. They are:
1. The essence of complex operational risk.
2. Differences between operational risk and market and credit risk.
3. The importance of operational risk in the bank’s operations.
4. Sources of operational risk in the context of contemporary socio-economic changes.
5. The sequence of the operational risk management process along with an analysis of the specifics
of each phase of this process.
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6. Measurement of operational risk.

7. Tools to control operational risk and the rules for their use.

8. Basic principles regarding capital requirements to cover operational risk.

9. Looking for a balance between the objectives of the bank's stakeholders when choosing the
principles for determining CaR.

10. CaR calculation methods and the consequences that the chosen method brings for the entire
operational risk management process.

13. CaR calculation according to selected methods.

16. Course learning outcomes as related to the learning outcomes of the major and methods for
assessing student attainment

Intended learning Methods for Documentation
outcomes of the assessing student

. Intended learning outcomes of the course X
major / Symbols learning outcomes

Knowledge

FiR2_WO04# 1. Knows and understands in depth the Multiple choice test | Test
phenomenon of bank operational risk (types,
sources, consequences). Understands bank
operational risk management models, risk
management tools and methods for calculating risk
capital

Skills

AG2_U02# 1. Is able to communicate with the external and Multiple choice test | Test
internal environment of the bank (various
management levels) by using the terminology
appropriate for operational risk management
mechanisms.

Social competences

AG2_KO05# 1. Is ready to predict the broad effects of the bank's | Multiple choice test | Test
acceptance of a given level and profile of
operational risk.

17. Method for determining the final course grade:

No. Methods for Description Percentage of the final course grade*
awarding credits and
course completion
requirements
1. Multiple choice test Test 100%

2.
3.

* If students are required to obtain both a class grade and an exam grade, the class grade constitutes at least 30% of
the final course grade.

18. Reading list

Mandatory readings:
Suggested readings:

19. Language of instruction: English




20. Course instructors’ recommendations:




