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Studienarbeit aus dem Jahr 2007 im Fachbereich BWL - Bank, Börse, 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 verstärkt adressiert wurde. Zum
anderen werden operationelle Risiken im Rahmen von Basel II – im Gegensatz zu Basel I - explizit neben
dem Kreditrisiko und dem Marktrisiko in der Kalkulation des zu hinterlegenden Eigenkapitals
berücksichtigt. Der Umfang des im Kreditinstitut zu verbleibenden Eigenkapitals wird dabei anhand von
verschiedenen komplexen Berechnungsschritten unter Einbezug eines internen Modells kalkuliert. Die
Verwendung eines solchen Modells ist unter regulatorischen Gesichtspunkten nur dann zulässig, 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-Analyse
in Verbindung mit externen Verlustdaten durchführt.

Ziel dieser Arbeit ist es, schwerpunktmäßig den Gegenstand und Ablauf der Szenarioanalyse vorzustellen.
Darüber hinaus erfolgt eine grobe Abgrenzung gegenüber der Methode des Self-Assessment und den
sogenannten Key Risc Indicators. Desweiteren wird die Delphi-Methode exemplarisch für den Sachverhalt
der Expertenbefragung beschrieben und die mit einer Expertenbefragung einhergehenden Grenzen
beleuchtet.

Diese Arbeit richtet sich somit an Studenten, die einen Überblick über die Szenarioanalyse im Rahmen der
operationellen Risiken erhalten möchten als auch an Bankmitarbeiter, deren Tätigkeitsbereich den genannten
Bereich umfasst.
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From reader reviews:

Phyllis Branson:

Information is provisions for individuals to get better life, information nowadays can get by anyone on
everywhere. The information can be a information or any news even a huge concern. What people must be
consider whenever those information which is within the former life are challenging be find than now's
taking seriously which one is appropriate to believe or which one the actual resource are convinced. If you
have the unstable resource then you understand it as your main information you will see huge disadvantage
for you. All of those possibilities will not happen in you if you take Operational Risk - Szenarioanalyse
(German Edition) as your daily resource information.

Lavinia Arthur:

Your reading sixth sense will not betray you actually, why because this Operational Risk - Szenarioanalyse
(German Edition) guide written by well-known writer whose to say well how to make book that can be
understand by anyone who else read the book. Written throughout good manner for you, dripping every ideas
and writing skill only for eliminate your personal hunger then you still skepticism Operational Risk -
Szenarioanalyse (German Edition) as good book not merely by the cover but also from the content. This is
one guide that can break don't evaluate book by its deal with, so do you still needing yet another sixth sense
to pick this specific!? Oh come on your examining sixth sense already said so why you have to listening to a
different sixth sense.

Anthony Wood:

This Operational Risk - Szenarioanalyse (German Edition) is completely new way for you who has intense
curiosity to look for some information given it relief your hunger details. Getting deeper you into it getting
knowledge more you know or you who still having bit of digest in reading this Operational Risk -
Szenarioanalyse (German Edition) can be the light food to suit your needs because the information inside
this specific book is easy to get through anyone. These books produce itself in the form that is certainly
reachable by anyone, yeah I mean in the e-book type. People who think that in book form make them feel
tired even dizzy this guide is the answer. So you cannot find any in reading a reserve especially this one. You
can find actually looking for. It should be here for a person. So , don't miss this! Just read this e-book variety
for your better life and knowledge.

Eric Sanders:

A lot of e-book has printed but it differs. You can get it by net on social media. You can choose the very best
book for you, science, witty, novel, or whatever simply by searching from it. It is known as of book
Operational Risk - Szenarioanalyse (German Edition). You can add your knowledge by it. Without making
the printed book, it could possibly add your knowledge and make an individual happier to read. It is most
essential that, you must aware about e-book. It can bring you from one spot to other place.
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