«RISK MANAGEMENT»

Course syllabus

Program name Business Administration Department Management
Type of program Educational and Professional Language of instruction English
LECTURER

Nataliia Shyian, Nataliia.Shyian@khpi.edu.ua

DSc (Economics), Associate Professor, Associate Professor of Management Department (NTU «KhPlI»).
Authored and co-authored over 100 scientific publications.

GENERAL DESCRIPTION OF THE COURSE
Formation of students’ theoretical knowledge and practical skills to: identification, analysis, risk assessment; determining the
factors of influence on the crisis situation; choose methodological approaches to reduce risks, manage of them.

Course obiectives Obtaining theoretical knowledge and practical skills on the following issues: the concept and definition of risks; risk classification;
J risk indicators and their measurement; risk management methods; management of economic, financial risks; risk improvement

Lectures, workshops, consultation. The course end with an exam.

Summary

Types of classes and control

Term 8
Credits / Type of course 6/ elective Lectures (hours) 20 Practical (hours) 20 Independed work 140
GCO03. The ability to abstract thinking, analysis, synthesis.
GCO08. Skills of information and communication technology usage.
GCO09. The ability to learn and to master modern knowledge.
GC11. The ability to adapt and perform in a new situation.
Program SCO02. The ability to analyze the results of organization activity, to compare them with the factors of the external and internal environment.
competences SC14. To understand the principles of psychology and use them in a professional activity.

SC16. The ability to assess the performed works, to ensure their quality and to motivate the staff of organization.

SSC2.2. The ability to identify areas of investment and to justify the effectiveness of real and financial investments.

SSC2.3. To understand the principles and methods of business evaluation and to use them in professional activities.
SSC2.4 The ability to formulate the main tasks related to the implementation of risk management and insurance in business.



Programme learning outcomes

LO 06. To show skills of search, collecting and analysis of
information, calculation of indicators to substantiate management
decisions

LO 10. To demonstrate skills of interaction, leadership, and
teamwork.

LO 12. To evaluate the legal, social, and economic implications of an
organization's functioning

LO 16. To demonstrate skills of independent work, flexible thinking,
openness to new knowledge, be critical and self-critical

LO 17. To conduct research individually and/or in a group under the
leadership of the leader

LO2.2. To evaluate the business and its elements (including
securities) using modern methods
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Learning and teaching methods

Interactive lectures with presentations,
discussions, practical cases

Interactive lectures with presentations,

discussions, practical cases, individual tasks

Interactive lectures with presentations,
discussions, research

Interactive lectures with presentations,
discussions, practical cases

Interactive lectures with presentations,
discussions, research, practical cases

Interactive lectures with presentations,
discussions, research, practical cases

RATING SYSTEM
The national grading scale

excellent

good

satisfactory

Unsatisfactory (with the exam retake option)

Forms of assessment (continuous assessment CAS,
final assessment FAS)

Written essays (CAS), practical assessment (CAS), small
group presentations (CAS), online tests (CAS), exam
(FAS)

Written essays (CAS), practical assessment (CAS), small

group presentations (CAS), online tests (CAS), exam
(FAS)

Written essays (CAS), small group presentations (CAS),
online tests (CAS), exam (FAS)

Written essays (CAS), small group presentations (CAS),
online tests (CAS), exam (FAS)

Written essays (CAS), small group presentations (CAS),
online tests (CAS), exam (FAS)

Written essays (CAS), small group presentations (CAS),
online tests (CAS), exam (FAS)

100 % Final assessment as a result of
exam (40 %) and Continuous assessment

S (60 %).
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Unsatisfactory (with mandatory repetition of the course)

Students are expected to attend classes regularly, to get to class on time and stay for the duration on the class. In the case of absence, students will be

Course policy

required to submit all assignments to make up for the missed classes. Students are also expected to come to class having read all the required material

and being ready to productively participate in the class discussions. Written assignments should be submitted before the specified deadlines.
COURSE STRUCTURE AND CONTENT

1. What determine of risk do you know?
2. What is the 1SO standard for risk management?
3.What Management Standard do you know?

The notion and

Lecture . : Practice
1.2 dgflnltlon qf nsI;s. 1.2 . dd
Risk classification 4.Systematic andUnsystematic risk.
5.Types of Strategic Risk.
Lecture  Methods of risk Practice 1.Calculation of the Laplace’s criterion.
3-4 management 3-4 2.Calculation of the expected value.

Independent work

1.Benefits of Risk Management.

2.Elements of Risk Management process (Identify the Risk, Analyze
Risk, Evaluate or Rank the Risk, Treat the Risk, Monitor and Review
Risk).

3.Levels of risk.

4.Types of risk factors.

1.What are the five methods used to manage to treat risk?

2.Hierarchy of control measures.
3. Excel Decision Tree



3.Calculation of the Bayesian 4.Information

Criterion.

1. Definition of Operation Risk.
2. Operational risk for a bank.
3. Operational risk in financial and industrial

1.The purpose of Basel Il (2004).
2.The purpose of Basel Ill (2019).
3.Failure of operational risk management.

4.What types of risks do associate with the Basel 11?

1.Determine the maximum expected return on

1. What Is Risk Management in Finance, and Why Is It Important?

1.Risk Sharing as an reducing the risk.
2.Loss Control as an reducing the risk.

RECOMMENDED READING

Lecture Operation risk Practice

5-6 management 5-6 ;
companies.

Lecture Financial Risk Practice ; : o

7.8 Management 7.8 investment in securities.
2.Consider the state of the economy.

: 1.Five steps to reduce risk.

Lecture . . Practice . . .

9-10 Reducing the risk 9-10 2.Reduce your income tax reporting risk.
3.How to Reduce Revenue Risk

1. Horkin P. Fundamentals of Risk Management:
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articles/documents/IMAToolsTechniqguesMay07.pdf
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1.BS 31100:2011 Risk management. Code of practice and guidance for the implementation of BS ISO
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7.Kenton W., Brock Th., Bellucco-Chatham A. Is Risk Management in Finance, and Why Is It
Important? URL: https://www.investopedia.com/terms/r/riskmanagement.asp
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management/information-and-document-requests/information-management/essential-techniques-of-
risk-management.php

URL:

ACADEMIC INTEGRITY

Students are expected to adhere to the Code of Ethics of Academic Relations and Integrity of NTU «KhPI».
The content of this syllabus is consistent with the Risk-management course program.
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