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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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of financial risk management,
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derivatives.
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measurement methods
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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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