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Course Introduction

Advanced Bank Risk Analysis Training Course is designed to equip banking professionals with the skills

and knowledge to navigate the complex and volatile world of financial risk. In an increasingly

interconnected global economy, with evolving regulatory frameworks like Basel III and IV, mastering

advanced risk analysis is no longer a luxury but a necessity for safeguarding institutional stability and

ensuring sustainable growth. This course provides a deep dive into the latest quantitative and qualitative

methodologies, leveraging big data analytics, machine learning, and AI to build robust enterprise risk

management (ERM) frameworks.

Participants will learn to move beyond traditional risk assessment to implement proactive, data-driven

strategies for managing credit, market, liquidity, and operational risks. The curriculum focuses on real-

world applications and case studies to provide a practical understanding of how to identify, measure, and

mitigate risks in a dynamic market environment. By the end of this course, you will be proficient in

developing predictive models, conducting stress testing, and using risk dashboards to inform strategic

decision-making and enhance profitability while ensuring regulatory compliance.

Programme Curriculum

Advanced Bank Risk Analysis Training Course

Introduction

Advanced Bank Risk Analysis Training Course is designed to equip banking professionals with the skills and

knowledge to navigate the complex and volatile world of financial risk. In an increasingly interconnected

global economy, with evolving regulatory frameworks like Basel III and IV, mastering advanced risk

analysis is no longer a luxury but a necessity for safeguarding institutional stability and ensuring sustainable

growth. This course provides a deep dive into the latest quantitative and qualitative methodologies,

leveraging big data analytics, machine learning, and AI to build robust enterprise risk management (ERM)



frameworks.

Participants will learn to move beyond traditional risk assessment to implement proactive, data-driven strategies

for managing credit, market, liquidity, and operational risks. The curriculum focuses on real-world

applications and case studies to provide a practical understanding of how to identify, measure, and mitigate

risks in a dynamic market environment. By the end of this course, you will be proficient in developing predictive

models, conducting stress testing, and using risk dashboards to inform strategic decision-making and

enhance profitability while ensuring regulatory compliance.

Course Duration

5 days

Course Objectives

1. Master advanced quantitative and qualitative risk assessment frameworks.

2. Develop predictive models using machine learning and AI for credit scoring and fraud detection.

3. Implement comprehensive enterprise risk management (ERM) systems across the organization.

4. Conduct in-depth stress testing and scenario analysis to evaluate portfolio resilience.

5. Analyze and manage market risk using advanced metrics like VaR (Value at Risk) and Expected

Shortfall.

6. Assess and mitigate liquidity risk and interest rate risk in the banking book (IRRBB).

7. Understand and apply the latest regulatory frameworks, including Basel III and IV requirements.

8. Identify and control operational risk, including cybersecurity and fintech-related risks.

9. Integrate ESG (Environmental, Social, and Governance) factors into credit risk analysis.

10. Utilize risk analytics and business intelligence tools to create effective risk dashboards.

11. Enhance portfolio credit risk analysis and diversification strategies.

12. Optimize capital allocation and risk-adjusted performance measurement.

13. Develop a robust risk culture and governance structure.

Organizational Benefits

By accurately pricing risk and optimizing capital allocation, institutions can improve their return on equity

(ROE) and overall financial performance.

A well-trained workforce ensures the institution meets stringent regulatory requirements, avoiding costly

penalties and reputational damage.

Equipping leadership with advanced risk intelligence enables more informed and proactive business

strategies, from lending decisions to new product development.

Proactive identification and mitigation of risks?Çöespecially in credit and operations?Çölead to a

measurable reduction in loan defaults and operational losses.

Fostering a culture of risk awareness and accountability from the top down improves internal controls

and promotes ethical behavior.

Top Keywords for Course Content

Risk Management: Enterprise Risk Management (ERM), risk governance, risk culture, risk appetite.

Financial Risk: Credit Risk, Market Risk, Liquidity Risk, Operational Risk, Interest Rate Risk in the

Banking Book (IRRBB).

Analytics & Technology: Risk Analytics, Big Data, Machine Learning (ML), Artificial Intelligence

(AI), predictive modeling, VaR, stress testing, scenario analysis.



Regulatory & Compliance: Basel III, Basel IV, regulatory capital, capital adequacy, IFRS 9, regulatory

reporting.

Specific Banking Concepts: Credit Scoring, loan portfolio management, asset-liability management

(ALM), fintech risks, cybersecurity.

Target Audience

1. Credit Risk Analysts and Managers

2. Portfolio Managers and Asset Managers

3. Financial Regulators and Central Bankers

4. Risk Management Professionals

5. Treasury and ALM Officers

6. Internal Audit and Compliance Officers

7. Corporate Bankers and Relationship Managers

8. Senior Executives in Banking and Finance

Course Modules

Module 1: Foundations of Advanced Risk Analysis

Risk Management Frameworks.

Quantitative Techniques.

Regulatory Landscape

Risk Culture & Leadership

Case Study: Analysis of a major bank failure (e.g., Silicon Valley Bank) to understand the breakdown of

risk governance.

Module 2: Advanced Credit Risk Analysis

Credit Scoring & Modeling

Loan Portfolio Management.

IFRS 9 and ECL.

Stress Testing & PD/LGD.

Case Study: Simulating a credit portfolio under economic downturn and analyzing the impact on capital

and profitability.

Module 3: Market Risk & Asset-Liability Management (ALM)

VaR and Expected Shortfall.

Interest Rate Risk.

Derivative Risk

Trading Book vs. Banking Book.

Case Study: Using historical data to backtest a VaR model and analyze its effectiveness during a

market crisis.

Module 4: Liquidity Risk & Funding Strategies

Liquidity Risk Measurement

Contingency Funding Plans.

Funding Diversification.

Behavioral Modeling.

Case Study: Simulating a bank run and developing a real-time response strategy.



Module 5: Operational Risk & Cybersecurity

Operational Risk Frameworks.

Cybersecurity & Data Privacy

Fintech & Emerging Risks.

Business Continuity Planning.

Case Study: Analyzing a major cybersecurity incident at a financial institution and proposing a post-

incident recovery plan.

Module 6: Governance, ESG & Strategic Risk

Risk Governance.

ESG Integration.

Strategic Risk.

Risk Reporting.

Case Study: Building an ESG risk matrix for a portfolio of corporate clients and assessing its impact on

credit ratings.

Module 7: Leveraging Technology for Risk Management

Big Data & Analytics.

AI & Machine Learning.

Blockchain Technology.

Risk Dashboards.

Case Study: Automating a compliance process using a rule-based AI engine and analyzing its efficiency

gains.

Module 8: Practical Application & Capstone Project

Integrated Risk Scenarios.

Capital Allocation

Simulated Portfolio Challenge.

Final Presentation.

Case Study: The course culminates in a capstone project where participants develop and present a full

ERM framework for a new financial product.

Training Methodology

The training adopts a blended learning approach, combining interactive lectures with practical, hands-on

activities to ensure a deep and lasting understanding of complex concepts. The methodology includes:

Instructor-Led Sessions: Expert-led discussions with Q&A sessions.

Real-World Case Studies: In-depth analysis of actual industry events and crises.

Hands-On Workshops.

Group Discussions & Peer Learning.

Interactive Simulations: Live simulations of market and credit scenarios.

Capstone Project: A comprehensive final project that applies all learned skills.

Register as a group from 3 participants for a Discount

Send us an email: info@fineskilltrainingcenter.com or call +254769199797 

mailto:info@fineskilltrainingcenter.com


 Certification

Upon successful completion of this training, participants will be issued with a globally- recognized certificate.

Tailor-Made Course

 We also offer tailor-made courses based on your needs.

Key Notes

a. The participant must be conversant with English.

b. Upon completion of training the participant will be issued with an Authorized Training Certificate

c. Course duration is flexible and the contents can be modified to fit any number of days.

d. The course fee includes facilitation training materials, 2 coffee breaks, buffet lunch and A Certificate upon

successful completion of Training.

e. One-year post-training support Consultation and Coaching provided after the course.

f. Payment should be done at least a week before commence of the training, to FINESKILL TRAINING

CENTER account, as indicated in the invoice so as to enable us prepare better for you.

Upcoming Scheduled Sessions

Start Date End Date Location Price

10 Aug 2026 14 Aug 2026 Online $1,100

17 Aug 2026 21 Aug 2026 Online $1,100

24 Aug 2026 28 Aug 2026 Online $1,100

31 Aug 2026 04 Sep 2026 Online $1,100

07 Sep 2026 11 Sep 2026 Online $1,100

14 Sep 2026 18 Sep 2026 Online $1,100

21 Sep 2026 25 Sep 2026 Online $1,100

28 Sep 2026 02 Oct 2026 Online $1,100

Ready to enroll or request a customized program? Book online or contact us:



Register Online Now

Email: info@fineskilltrainingcenter.com | Website: www.fineskilltrainingcenter.com

https://www.fineskilltrainingcenter.com/courses/advanced-bank-risk-analysis-training-course

