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This course introduces the financial markets, instruments in which different
risk sources are identified, quantified and managed by financial institutions,
We will discuss various case studies that help to understand the current
financial crisis. The basic concepts of modeling, measuring and managing
financial risks including mean-—variance portfolio theory, Fixed Income
securities, options pricing, Greeks, risk measures and utility functions will
also be applied, This course will also prepare Students the materials to take
APRM/PRM Exam,
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Management
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L00/11/20 Global financial regulations— IFRS Basel III,
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13 Managing the Conterparty Credit Risk— CVA
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approach
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management
100/12/19~ . . cpe e
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17 L0L/01/01 Special topics and cases
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18 101/01/08 Final Exam
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Financial Intitution Management— A Risk Management Approach 6 ed.by
¥ sk h Saunders and Cornett
$+ 2 g B4 % ¥ k% (The Essentials of Risk Management) by PRMIA
7o E John Hull [H] (2006): Options, Futures and other Derivatives, 6th Edition,
“Risk Management and Financial Institutions”, John Hull (Pearson, 1st edition).
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