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RERH
COURSE SYLLABUS

AIR/ET . R RS E B Advanced Financial Risk Management
Course Code/Title
AR e .
%
Compulsory/Elective R Elective
TR EAL s .
Offering Dept. SRR Finance Dept
RS R Jag
Course Credit/Hours
RRES . :
Teaching Language H English
\EE e B —
cri S BREE SRR
Instructor(s)
R FKZE Fall
Semester
R [FARHETFR
Open to undergraduates 5 No
or not
SBEX J& None
Pre-requisites
B

Course Objectives

Understand how risk affects different types of financial institutions.
Learn the different types of risk, how to measure and the ways to manage them
Know the regulatory frameworks for the financial markets
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HE2TiE
Teaching Methods
IR . &1 Lecture and Discussion

HENE

Course Contents

Section 1 Financial institutions and major risks they deal with
‘Section 2 H Trading in the financial markets and the 2007 credit crisis
Section 3 Valuation and how traders manager their risks
Section 4 Volatility and correlations

Section 5 Value at risk and expected shortfall

Section 6 Interest rate risk and models

Section 7 The regulatory framework: Basel I, Il and Solvency 11
Section 8 Operational, liquidity and model risks

Section 9 Scenario analysis and stress testing
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Section 10 Enterprise risk management and mistakes to avoid
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Course Assessment

REFI Class:10% {EML5 /MM Assignments:20% HAtH=%iX Mid-Term Test:30% #RFEINH Projects:40%

EM KR ESHERE
Textbook and Supplementary Readings

Risk Management and Financial Institutions 4ed, John Hull
Advanced Financial Risk Management, Deventer, Imai & Mesler




