Giuliana Birindelli - Paola Ferretti

Operational Risk
Management
in Banks

Reqgulatory, Organizational
and Strategic Issues

palgrave
macmillan



Contents

1 Introduction 1
2 The Operational Risk: An Overall Framework 9
3 The Regulatory Framework 37
4 Operational Risk Management: Organizational

and Governance Issues 67
5 Operational Risk Mitigation: Strategies and Tools 111
6 Operational Risk Modelling: Focus on the Loss

Distribution and Scenario-Based Approaches 133
7 Operational Risk: Evidence from Italian Cooperative Banks 169
8 Disclosure on OR: Evidence from a Sample of Italian Banks 199
Index 217

vii



