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GENEL TANIM / GENERAL DESCRIPTION

Ders Adi / Course Name

Risk Management in Financial Institutions / Risk Management in Financial Institutions

Ders Kodu / Course Code

FNB510

Ders Tirii / Course Type

Ders Seviyesi / Course Level

Master with Thesis / Master with Thesis

Ders Akts Kredi / ECTS 6.00
Haftalik Ders Saati (Kuramsal) / 3.00
Course Hours For Week

(Theoretical)

Haftalik Uygulama Saati / Course 0.00
Hours For Week (Objected)

Haftalik Laboratuar Saati / Course 0.00

Hours For Week (Laboratory)

Dersin Verildigi Yl / Year

1

Ogretim Sistemi / Teaching System

Daytime Class / Daytime Class

Egitim Dili / Education Language

On Kosulu Olan Ders(ler) /
Precondition Courses

yok

none

Amaci / Purpose

Bu dersin amaci, finansal kurumlarda risk yonetimi kavramini ve uygulamalarini 6gretmek,
ogrencilere farkl risk trlerini tanitmak ve risk yonetimi tekniklerini anlatmaktir. Ayrica,
ogrencilere finansal kurumlardaki risklerle ilgili stratejileri ve gelecek trendleri
degerlendirme becerisi kazandirmayi hedeflemektedir.

The aim of this course is to teach the concept and applications of risk management in
financial institutions, introduce different types of risks to students, and explain risk
management techniques. Additionally, it aims to provide students with the ability to
evaluate strategies and future trends related to risks in financial institutions.

igerigi / Content

Bu dersin amaci, finansal kurumlarda risk yoénetimi kavramini ve uygulamalarini 6gretmek,
ogrencilere farkl risk tlrlerini tanitmak ve risk yonetimi tekniklerini anlatmaktir. Ayrica,
ogrencilere finansal kurumlardaki risklerle ilgili stratejileri ve gelecek trendleri
degerlendirme becerisi kazandirmayi hedeflemektedir.

The aim of this course is to teach the concept and applications of risk management in
financial institutions, introduce different types of risks to students, and explain risk
management techniques. Additionally, it aims to provide students with the ability to
evaluate strategies and future trends related to risks in financial institutions.

Onerilen Diger Hususlar / yok non
Recommended Other

Considerations

Staj Durumu / Internship Status yok none

Kitabi / Malzemesi / Onerilen
Kaynaklar / Books / Materials /
Recommended Reading

1Hull, J. C. (2018). Risk Management and Financial Institutions (5th Edition). Wiley.

2Saunders, A., & Allen, L. (2013). Credit Risk Management In and Out of the Financial
Crisis: New Approaches to Value at Risk and Other Paradigms

1Hull, J. C. (2018). Risk Management and Financial Institutions (5th Edition). Wiley.

2Saunders, A., & Allen, L. (2013). Credit Risk Management In and Out of the Financial
Crisis: New Approaches to Value at Risk and Other Paradigms

Ogretim Uyesi (Uyeleri) / Faculty
Member (Members)




OGRENME GIKTILARI / LEARNING OUTCOMES

Finansal risk kavramini ve finansal kurumlarda risk ydnetimi stratejilerini anlama. Understand the concept of financial risk and risk management strategies in financial institutions.
Finansal riskleri analiz etme ve degerlendirme becerisi kazanma. Develop the ability to analyze and evaluate financial risks.

Finansal kurumlarda risk yénetimi siireglerini uygulama yetenegi gelistirme. Apply risk management processes in financial institutions.

Finansal kurumlarda risk yonetimi politikalarini olugturma ve iyilestirme becerisi gelistirme. Create and improve risk management policies in financial institutions.

Finansal kurumlarda risk yonetimiyle ilgili arastirma yapma ve sonuglarini yazili veya s6zlii olarak Develop the ability to conduct research on risk management in financial institutions and present its
sunma becerisi geligtirme. findings.

HAFTALIK DERS iCERIiGi / DETAILED COURSE OUTLINE
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Hafta / Week

Ogretim Yontem ve

Teorik Dersler / Theoretical Uygulama Lab Teknikleri/Teaching Methods On Hazirlik / Preliminary
Techniques
1 Risk Kavrami ve Finansal Kurumlarda Risk Yonetimi
Concept of Risk and Risk Management in Financial Institutions
. . gretim Yont .. _—
Teorik Dersler / Theoretical Uygulama Lab '(I:')gl:ﬁi;(?;ri/(?l'r;:cmi\rgz Methods On Hazirlik / Preliminary
Techniques
2 Finansal Piyasalarda Risk Tiirleri ve Olgiimii
Types and Measurement of Risk in Financial Markets
Teorik Dersler / Theoretical Uygulama Lab ?g;ﬁiﬁ:ﬁgtsgig Methods On Hazirlik / Preliminary
Techniques
3 Kredi Riski ve Kredi Riski Modelleri
Credit Risk and Credit Risk Models
. . Ogretim Yont - _
Teorik Dersler / Theoretical Uygulama Lab Tgl:ﬁill(rlgri/?rgsgig Methods On Hazirlik / Preliminary
Techniques
4 Piyasa Riski ve Piyasa Riski Olgiim Modelleri
Market Risk and Market Risk Measurement Models
gretim YO .
Teorik Dersler / Theoretical Uygulama Lab Ogretim Yontem ve On Hazirlik / Preliminary

Teknikleri/Teaching Methods
Technigues

5 Operasyonel Risk ve Operasyonel Risk Yonetimi

Operational Risk and Operational Risk Management
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Ogretim Yontem ve

Teorik Dersler / Theoretical Uygulama Lab Teknikleri/Teaching Methods On Hazirlik / Preliminary
Techniques
6 Likidite Riski ve Likidite Riski Yonetimi
Liquidity Risk and Liquidity Risk Management
. . Ogretim Yontem ve = .
Teorik Dersler / Theoretical Uygulama Lab Teknikleri/Teaching Methods On Hazirlik / Preliminary
Technigues
7 Faiz Riski ve Faiz Riski Yénetimi
Interest Rate Risk and Interest Rate Risk Management
. . Ogretim Yoéntem ve . o
Teorik Dersler / Theoretical Uygulama Lab Teknikleri/Teaching Methods On Hazirlik / Preliminary
Techniques
8 Kredi Derecelendirme ve Kredi Derecelendirme Kuruluslari
Credit Rating and Credit Rating Agencies
gretim YO .
Teorik Dersler / Theoretical Uygulama Lab 'Cl')glzﬁmqeri/(')l'gt:cr:?\i\r,lz Methods On Hazirlik / Preliminary
Technigues
9 Stres Testleri ve Risk Senaryolar
Stress Tests and Risk Scenarios
. . Ogretim Yoéntem ve x .
Teorik Dersler / Theoretical Uygulama Lab Teknikleri/Teaching Methods On Hazirlik / Preliminary
Techniques
10 Kurumsal Risk Y&netimi ve Risk Kuiltiirl
Enterprise Risk Management and Risk Culture
Teorik Dersler / Theoretical Uygulama Lab '?eglzﬁgll(T;rT/?rr:aeg;i\;\Z Methods On Hazirlik / Preliminary
Techniques
11 Sermaye Yeterlilik ve Sermaye Yonetimi

Capital Adequacy and Capital Management
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Ogretim Yontem ve

Teorik Dersler / Theoretical Uygulama Lab Teknikleri/Teaching Methods On Hazirlik / Preliminary
Techniques
12 Rezerv Yonetimi ve Rezerv Tahsisi
Reserve Management and Reserve Allocation
gretim YO .
Teorik Dersler / Theoretical Uygulama Lab '?glzﬁgll(rlnerils)l'gt:é?]i\rgz Methods On Hazirlik / Preliminary
Technigues
13 Sigorta ve Reasiirans iligkisi
Insurance and Reinsurance Relationship
. . Ogretim Yont - .
Teorik Dersler / Theoretical Uygulama Lab Tgl:ﬁill(l?;ri/s)rgsgiﬁz Methods On Hazirlik / Preliminary
Techniques
14  |Operasyonel Risk igin lyilestirme Stratejileri ve Gelecek Trendler
Improvement Strategies and Future Trends for Operational Risk
gretim YO .
Teorik Dersler / Theoretical Uygulama Lab 'Cl')glzﬁmqeri/(')l'gt:cr:?\i\r,lz Methods On Hazirlik / Preliminary
Technigues
15 Final Sinavi
Final Exam
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DEGERLENDIRME / EVALUATION

. Savi/ Katki Yuzdesi /
Yanyil (Yil) Ii Etkinlikleri / Term (or Year) Learning Activities y Percentage of
Number L
Contribution (%)
Ara Sinav / Midterm Examination 1 100
Toplam / Total: 1 100
Basar Notuna Katki Yiizdesi / Contribution to Success Grade(%): 40
Savi/ Katki Yuzdesi /
Yanyil (Yil) Sonu Etkinlikleri / End Of Term (or Year) Learning Activities y Percentage of
Number o s
Contribution (%)
Final Sinavi / Final Examination 1 100
Toplam / Total: 1 100
Basari Notuna Katki Yiizdesi / Contribution to Success Grade(%): 60
Etkinliklerinin Basar Notuna Katki Yiizdesi(%) Toplami / Total Percentage of Contribution (%) to Success Grade: 100
Degerlendirme Tipi / Evaluation Type:
iS YUKU / WORKLOADS
Siiresi | Toplam Is Yiikii
. Sayi/ (Saat) / (Saat) / Total
SR Er e e Number | Duration Work Load
(Hours) (Hour)
Ara Sinav / Midterm Examination 6 10.00 60.00
Final Sinavi / Final Examination 6 15.00 90.00
Toplam / Total: 12 25.00 150.00

Dersin AKTS Kredisi = Toplam Is Yiikii (Saat) / 25.00 (Saat/AKTS) = 150.00/25.00 = 6.00 ~ 6.00 / Course ECTS Credit = Total Workload (Hour) / 25.00 (Hour / ECTS) = 150.00 / 25.00 = 6.00 ~ 6.00
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PROGRAM VE OGRENME CIKTISI / PROGRAM LEARNING OUTCOMES

Ogrenme Ciktilari / Program Ciktilar / Program Outcomes
Hzailifg QUERES 111 (112113 (114|115 [ 116 | 1.1.7 [ 1.1.8 | 1.1.9 [1.1.10(1.1.11[1.1.12|1.1.13|1.1.14 [1.1.15

1.Finansal risk kavramini ve
finansal kurumlarda risk
yOnetimi stratejilerini anlama. /
Understand the concept of 3 4 5 3 4 5 3 4 5 3 4 5 3 4 5
financial risk and risk
management strategies in
financial institutions.

2.Finansal riskleri analiz etme
ve deg@erlendirme becerisi
kazanma. / Develop the ability 3 4 5 3 4 5 3 4 5 3 4 5 3 4 5
to analyze and evaluate
financial risks.

3.Finansal kurumlarda risk
yonetimi sureglerini uygulama
yetenegi gelistirme. / Apply risk 3 4 5 3 4 5 3 4 5 3 4 5 3 4 5
management processes in
financial institutions.

4.Finansal kurumlarda risk
yonetimi politikalarini olugturma
ve iyilestirme becerisi
gelistirme. / Create and
improve risk management
policies in financial institutions.

5.Finansal kurumlarda risk
yonetimiyle ilgili arastirma
yapma ve sonugclarini yazili
veya s6zll olarak sunma
becerisi gelistirme. / Develop 3 4 5 3 4 5 3 4 5 3 4 5 3 4 5
the ability to conduct research
on risk management in
financial institutions and
present its findings.

Katki Duzeyi / Contribution Level : 1-Cok Duiislik / Very low, 2-Duisiik / Low, 3-Orta / Moderate, 4-Yuksek / High, 5-Cok Yuksek / Very high
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