Risk Analytics in Banking Training Course

Professional Development Training Course Outline

Category Banking Institute Duration 5 Days

Online / On-site

Base Fee $1,500 USD Delivery Mode _
Hybrid

Course Introduction

In an era defined by digital transformation, the financial sector is witnessing a paradigm shift as banks
leverage Artificial Intelligence (Al) and Machine Learning (ML) to redefine Enterprise Risk Management
(ERM). Traditional, static risk models are increasingly insufficient against modern volatility; therefore,
transitioning to predictive risk analytics is essential for maintaining a competitive edge. Risk Analytics in
Banking Training Course provides a comprehensive framework for integrating Al-driven decision
intelligence into banking operations, enabling institutions to shift from reactive compliance to proactive,
data-informed strategy.

By mastering Al-enhanced risk identification, measurement, and mitigation, participants will bridge the gap
between technical data science and core banking objectives. This program emphasizes Explainable Al
(XAl), robust Al governance, and real-time anomaly detection, ensuring that professionals can navigate the
complexities of credit, market, and operational risk in a hyper-connected, FinTech-enabled ecosystem.
Participants will gain the practical tools required to secure financial stability while fostering innovation in a
rapidly evolving regulatory landscape

Programme Curriculum

Risk Analytics in Banking Training Course
Introduction

In an era defined by digital transformation, the financial sector is witnessing a paradigm shift as banks leverage
Artificial Intelligence (Al) and Machine Learning (ML) to redefine Enterprise Risk Management (ERM).
Traditional, static risk models are increasingly insufficient against modern volatility; therefore, transitioning to
predictive risk analytics is essential for maintaining a competitive edge. Risk Analytics in Banking Training
Course provides a comprehensive framework for integrating Al-driven decision intelligence into banking
operations, enabling institutions to shift from reactive compliance to proactive, data-informed strategy.



By mastering Al-enhanced risk identification, measurement, and mitigation, participants will bridge the gap
between technical data science and core banking objectives. This program emphasizes Explainable Al (XAl),
robust Al governance, and real-time anomaly detection, ensuring that professionals can navigate the
complexities of credit, market, and operational risk in a hyper-connected, FinTech-enabled ecosystem.
Participants will gain the practical tools required to secure financial stability while fostering innovation in a
rapidly evolving regulatory landscape.

Course Duration

5 days
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Master Predictive Analytics for accurate credit scoring and default probability forecasting.

Implement Real-Time Fraud Detection systems to identify sophisticated financial crime patterns.
Develop Al-driven stress testing scenarios to model market volatility and liquidity risks.

Understand Explainable Al (XAl) frameworks to ensure model transparency and regulatory compliance.
Apply Machine Learning (ML) algorithms to optimize capital allocation across diversified portfolios.
Utilize Generative Al for automated, high-fidelity regulatory report generation.

Identify and mitigate Algorithmic Bias to ensure ethical and inclusive lending practices.

Design robust Model Risk Management (MRM) policies to oversee the Al development lifecycle.
Leverage Unstructured Data Analysis (e.g., sentiment analysis) for market sentiment and reputation risk
monitoring.

Integrate Intelligent Process Automation (IPA) to streamline compliance and KYC workflows.

Build Early Warning Systems using unsupervised learning for proactive operational risk management.
Establish Al Governance structures aligned with global standards like NIST and the EU Al Act.
Formulate Strategic Risk Roadmaps for the successful deployment of large-scale banking Al initiatives.

Target Audience

Chief Risk Officers (CROs) and Risk Managers
Financial Analysts and Quantitative Modelers
Compliance and Regulatory Reporting Officers
Data Scientists and Al/ML Engineers in Finance
Banking Operations Managers

IT Infrastructure and Digital Transformation Leads
Internal Audit Professionals

FinTech Strategy Consultants

Course Modules

Module 1: Foundations of Al in Banking Risk

Evolution from traditional statistical modeling to Al/ML.

Integrating Al within existing Enterprise Risk Management frameworks.

Drivers and barriers for Al adoption in modern financial institutions.

Understanding the Risk Analytics lifecycle and model validation.

Case Study: Analysis of a global bank’s failed model migration and subsequent transition to hybrid Al-
statistical frameworks.

Module 2: Credit Risk and Predictive Decisioning



Probability of Default (PD) and Loss Given Default (LGD) modeling.

Leveraging alternative data sources for underserved customer segments.

Automation in credit underwriting and real-time decisioning.

Ensuring fairness and preventing discriminatory bias in scoring.

Case Study: How a retail bank reduced credit losses by 15% using non-traditional behavioral data in
their Al scoring model.

Module 3: Market Risk & Volatility Forecasting

e Enhancing Value-at-Risk (VaR) models with machine learning.
e Al-driven stress testing and dynamic scenario analysis.

Sentiment analysis on news and social media to predict market shifts.

Portfolio optimization using reinforcement learning.
Case Study: Implementation of a neural-network-based volatility forecasting tool during a period of
extreme market turbulence.

Module 4: Fraud Detection and Financial Crime

Real-time transaction monitoring and behavioral pattern recognition.

Detecting synthetic identities and deepfake-related financial fraud.

Integrating AML (Anti-Money Laundering) with Al-powered monitoring.

Reducing false positives while maintaining high-security standards.

Case Study: A multinational bank’s deployment of a graph-database-enhanced Al system to disrupt an
international money-laundering ring.

Module 5: Operational Risk and Resilience

Predicting system failures and process bottlenecks using Al.

Automated Risk Control Self-Assessments (RCSA).

Early warning systems for operational loss events.

Resilience planning for cyber-risk and system downtime.

Case Study: Predictive maintenance of critical banking infrastructure to prevent operational outages
using anomaly detection algorithms.

Module 6: Explainable Al (XAl) and Ethics

e The "Black Box" problem in banking: Why interpretability matters.

Techniques for model transparency (SHAP, LIME).

Ethical frameworks and managing "Al Hallucinations" in reports.

Compliance with global ethical standards and internal guidelines.

Case Study: A regulatory audit success story where XAl tools enabled a bank to explain a complex loan
rejection model to regulators.

Module 7: Model Risk Management & Governance

o Defining Al-specific model risk and validation protocols.

Regulatory expectations for oversight (EU Al Act, Basel norms).

Managing vendor and third-party model risks.

Establishing Al Ethics Committees and governance councils.

Case Study: Designing a comprehensive Al Governance roadmap for a top-tier bank facing high
scrutiny from central regulators.



Module 8: The Future of Risk: GenAl & Quantum

e Generative Al for automated regulatory document generation.

Quantum-enhanced computing for multi-variable risk modeling.

The intersection of cybersecurity and Al in banking.

Strategic leadership for the next decade of Al-driven risk.

Case Study: A fintech firm’s pilot project utilizing GenAl to slash the time spent on Basel Il regulatory

reporting by 60%.
Training Methodology

¢ Interactive lectures and presentations.

Group discussions and brainstorming sessions.

Hands-on exercises using real-world datasets.

Role-playing and scenario-based simulations.

Analysis of case studies to bridge theory and practice.

Peer-to-peer learning and networking.
Expert-led Q&A sessions.
Continuous feedback and personalized guidance.

Register as a group from 3 participants for a Discount

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

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

Register Online Now

Price

$1,000

$1,500

$1,000

$1,500

$1,000

$1,500

$1,000

$1,500
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