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COURSE DESCRIPTION 

University: Comenius University in Bratislava 

Faculty: Faculty of Management 

Course ID:  

FM.KSP/050M/11 

Course title:  
Risk Management II 

Educational activities: lecturing combined with sessions on computer simulation program will 

be run in block form: detailed dates will be announce at the beginning of semester 13,00-17,00, 

team sessions at computer laboratory to work on assignment with support of Vlerick Banking 

Simulation Program, 28 hours per semester 

Number of credits: 3 

Recommended semester: 8., summer semester 

Educational level: master 

Prerequisites:  

Course requirements:  

Team presentations of the results of the banking simulation during course and final presentation 

at the end of course. The overall evaluation is in accordance with the faculty evaluation system: 

A = 91-100%; B = 81-90%; C = 73-80%; D = 66-72%; E = 65-60%; F = 0-59% points. 

Learning outcomes:  
The main goal is to provide theoretical knowledge, the latest trends and practical experiences 

from the risk management field applied on the banking institutions so that students would be able 

to understand the role of the risk management within the bank´s managerial framework. Students 

also receive basic information and orientation on the status of risk management in the non-

banking institutions. Three essential objectives are present in the course: 

1. To gain insight regarding major decisions in financial institutions with primarily focus on risk 

management. 

2. To understand the impact of financial markets on business and financial performance. 

3. To provide an understanding of the overall strategy of a financial institution and the 

interaction of different business areas. 

Brief syllabus: 
- Risk, risk management and its mission in the financial and non-banking institutions 

- Principles and politics of bank funds management 

- Liquidity risk management 

- Repos and reverse repos 

- Securitization 

- Level and term structure of interest rates 

- Analysis of net interest margin 

- Fixed income portfolio strategies 

- Gap analysis 

- Duration 

- Analysis of bank interest rate policy 

- The market for derivatives 

- The use of derivatives in financial risk management 

- Capital account management 

- Capital regulation in banks ( Basel II and Basel III ) 

- Capital requirement and pricing 

- Economic capital 

- Credit risk, market risk and operational risk 

- Value creation measurement 
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Recommended literature:  
[1] SAUNDERS, A., CORNETT, M. Financial Institutions Management. 11ht edition. 

McGraw-Hill, 2014. 

[2] MONAHAN, G. Enterprise Risk Management: A Methodology for Achieving Strategic 

Objectives. John Willey & Sons, 2008. 

[3] THIBEAULT, A., DEFRANCQ, C. Vlerick Banking Simulation Participant's Guide. 

Vlerick Leuven Gent Management School, Belgium, 2011. Students will receive this before 

the start of the course. 

[4] THIBEAULT, A., MATTHYS, T. Management of Financial Institutions. Vlerick Leuven 

Gent Management School, 2014. 

[5] Supplementary Material. Other relevant materials will be distributed during course.  

Languages necessary to complete the course: English 

Notes: The course in cooperation with the lecturer from Vlerick Business School, Gent, Belgium 

and with Michal Medo from ING Group and external PhD student at FM UK Bratislava. 

Lecturers: doc. Ing. Anna Pilková PhD., MBA 

Last change: 31.01.2016 

Approved by: prof. RNDr. Michal Greguš, PhD. 

 


