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time (h) coordinator lecturer date

PART I: Introduction to Banking and Risk

introduction + HSBC + jobs + CVs 3.0 Philippe De Brouwer 03/03/2025

Banking / financial services organizations 3.0 Philippe De Brouwer 10/03/2025

Risk Management and risk types 3.0 Philippe De Brouwer 17/03/2025

loss distributions and risk metrics 3.0 Jorge Rosales 24/03/2025

PART II: Market Risk

Coherent Risk Measures 3.0 Philippe De Brouwer 31/03/2025

FRTB 3.0 Renato Barros 07/04/2025

PART III: Credit Risk

Introduction to Credit Risk & the modelling framework 3.0 Piotr Kobus 14/04/2025

Risk-Based Pricing 3.0 Roman Ivanov 28/04/2025

Regression techniques and scorecards in credit risk modelling 3.0 Michal Kusy 05/05/2025

PART V: Valuation Adjustments

Introduction to  FVA + PVA 3.0 Artur Zajac 12/05/2025

Introduction to XVA + CCR 3.0 Eray Ferah 19/05/2025

PART VI: Operational Risk

Introduction to quantitative operational risk 3.0 Jorge Rosales Jorge Rosales 26/05/2025

PART VII: Elective Subjects and project councelling

Performance assesment of models and coaching on the projects 3.0 Philippe De Brouwer 02/06/2025

Models and regulations (TBC) 3.0 Philippe De Brouwer TBC 09/06/2025

Quantum Computing and its applications in finance (TBC) 3.0 Philippe De Brouwer 16/06/2025

PART VII: Concluding remarks & Exam

Student's presentations & exam + starting in HSBC 3.0 Philippe De Brouwer volunteers 23/06/2025

Philippe De Brouwer

Piotr Kobus

Jorge Rosales

Eray Ferah
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