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Tom tat
ai viét néu rd vai tro va trach nhiém ciia ba I6p phong vé duoc thé hién trong
B cde nguyén tdc quan Iy rii o vdn hanh theo Basel dong thoi danh gid mé
hinh 16 chite quan 1y i ro vdn hanh cia Vietinbank theo ba Iép phong vé.
Duea trén céc co s¢ ndy, bai viét da thiét ké mét md hinh chudn vé t6 chire quan 1y riii
ro vdn hanh theo ba I6p phong vé cho cdc ngdn hang thiong mai c¢6 phan VN. M6 hinh
chudn sé tao nén tam hedi ba 1op an toan trong qudn 1y rii Yo vdn hanh, bdo vé ngain
hang va givip ngdn hang giam thiéu thiét hai khi rii ro vdn hanh xay ra.
Tir khoa: Ruii ro vdan hanh, quadn ly rii ro vdan hanh, ba lop phong vé.

Abstract

This paper describes the role and responsibility of three lines of defence which are
mentioned in the Basel 5 principles for management of operational risk. Besides, this
paper also evaluates the Vietinbank 5 organization model for management of operational
risk basing on three lines of defence. Under these bases, this paper designs the standard
organization model for management of operational risk basing on three lines of defence
towards Vietnamese joint stock commercial banks. The standard model makes the safe
three-layer net for management of operational risk which protects banks and helps banks
mitigate the losses caused by operational risk.
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