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SALH A A,

class includes four parts: The Foundations of Risk Management, Market

Risk, Credit Risk and The Regulation and Prospection of Risk Measurement,

In the part of The Foundations of Risk Management, we will discuss the

the meaning of risk management. In the part of Market Risk, we introduce

the most important measurement for market risk—VaR. In the part of Credit

Risk, we development of credit risk models, Finally, in the part of The

Regulation and Prospection of Risk Measurement, Basel I & II are discussed.
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