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Studienarbeit aus dem Jahr 2007 im Fachbereich BWL - Bank, Bérse, Versicherung, Note: 1,7, Frankfurt
School of Finance & Management, Veranstaltung: Operatives Risiko, 22 Quellen im Literaturverzeichnis,
Sprache: Deutsch, Abstract: Der Begriff der operationellen Risiken hat innerhalb des Bankensektors
zunehmend an Bedeutung gewonnen. Zum einen trugen markante, realisierte Verluste dazu bei, dass die
Thematik in den einzelnen Finanzinstituten und auch bei der Bankenaufsicht verstarkt adressiert wurde. Zum
anderen werden operationelle Risiken im Rahmen von Basel 11 —im Gegensatz zu Basel | - explizit neben
dem Kreditrisiko und dem Marktrisiko in der Kalkulation des zu hinterlegenden Eigenkapitals
berticksichtigt. Der Umfang desim Kreditinstitut zu verbleibenden Eigenkapitals wird dabei anhand von
verschiedenen komplexen Berechnungsschritten unter Einbezug eines internen Modells kalkuliert. Die
Verwendung eines solchen Modells ist unter regul atorischen Gesichtspunkten nur dann zul&ssig, wenn sich
das Kreditinstitut innerhalb der quantitativen und qualitativen Rahmenbedingungen bewegt. Beim sog.
Advanced Measurement Approach ist es erforderlich, dass das entsprechende Institut eine Szenario-Anayse
in Verbindung mit externen Verlustdaten durchfihrt.

Ziel dieser Arbeit ist es, schwerpunktmal3ig den Gegenstand und Ablauf der Szenarioanalyse vorzustellen.
Dariiber hinaus erfolgt eine grobe Abgrenzung gegentiber der Methode des Self-Assessment und den
sogenannten Key Risc Indicators. Desweiteren wird die Del phi-Methode exemplarisch fur den Sachverhalt
der Expertenbefragung beschrieben und die mit einer Expertenbefragung einhergehenden Grenzen
beleuchtet.

Diese Arbeit richtet sich somit an Studenten, die einen Uberblick tiber die Szenarioanalyse im Rahmen der

operationellen Risiken erhalten mdchten als auch an Bankmitarbeiter, deren Tatigkeitsbereich den genannten
Bereich umfasst.
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From reader reviews:
George Seal:

As people who live in the particular modest era should be change about what going on or information even
knowledge to make them keep up with the era which can be always change and move forward. Some of you
maybe can update themselves by reading through books. It is a good choice for you but the problems coming
to you is you don't know which you should start with. This Operational Risk - Szenarioanalyse (German
Edition) is our recommendation so you keep up with the world. Why, because book serves what you want
and need in this era.

Donald L ester:

Operational Risk - Szenarioanalyse (German Edition) can be one of your beginner books that are good idea.
Most of us recommend that straight away because this e-book has good vocabulary that can increase your
knowledge in vocab, easy to understand, bit entertaining but nevertheless delivering the information. The
article writer giving his’her effort to set every word into joy arrangement in writing Operational Risk -
Szenarioanalyse (German Edition) but doesn't forget the main level, giving the reader the hottest and also
based confirm resource facts that maybe you can be considered one of it. This great information can easily
drawn you into brand-new stage of crucial imagining.

Mike Hodges:

Y our reading sixth sense will not betray an individual, why because this Operational Risk - Szenarioanalyse
(German Edition) reserve written by well-known writer we are excited for well how to make book that may
be understand by anyone who all read the book. Written inside good manner for you, leaking every ideas and
composing skill only for eliminate your own hunger then you still skepticism Operational Risk -
Szenarioanalyse (German Edition) as good book not simply by the cover but aso from the content. Thisis
one publication that can break don't determine book by itsinclude, so do you still needing yet another sixth
sense to pick this!? Oh come on your looking at sixth sense already said so why you haveto listening to a
different sixth sense.

David Stokes:

Beside this Operational Risk - Szenarioanayse (German Edition) in your phone, it could possibly give you a
way to get closer to the new knowledge or data. The information and the knowledge you will got hereis
fresh from your oven so don't always be worry if you feel like an outdated people live in narrow small town.
It isgood thing to have Operationa Risk - Szenarioanalyse (German Edition) because this book offersto you
readable information. Do you sometimes have book but you rarely get what it's facts concerning. Oh come
on, that will not end up to happen if you have this with your hand. The Enjoyable set up here cannot be
guestionable, just like treasuring beautiful island. So do you still want to missit? Find this book and also
read it from today!
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