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This course provides an overview of the concepts and the mechanics of risk
management, including detailed discussions of the Basel Accords,
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1| 4BET S B E TR E R AR A, Introduce the basic concept C2 | ABCDEF
of financial risk management,
2 |FHmAPCEBRBB LA R, Detailed discussion of the Ad ABCDEF
Basel Accords.
3| stemm AR AR A Present some popular risk P5 ABCDEF
VaR., Credit measurement models, such as
Metrics, MKMV, CreditRisk+% | VaR, Credit Metrics, MKMV,
. and CreditRisk+,
4 | NEBF R RAE AT AT ou, Discuss some popular credit A3 ABCDEF
derivatives,
5| KB EHRERRY T A, Introduce the operational risk P4 ABCDEF
measurement methods
mentioned in the Basel
Accord 1II,
6| MBEERmAHEARBA RBAZ, | Explain the process of project| (4 ABCDEF
finance,
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444 5 Risk Management — Crouhy, Galai, and Mark (McGraw-Hill).
Elements of Financial Risk Management — Christoffersen (Academic Press).
The Fundamentals of Risk Measurement — Marrison (McGraw—Hill).
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