A 1038 ERY 2F Y PIKTH 4

P B A 5 T
T

ES i {i e

§IF TSUNG-YU HSIEH

MANAGEMENT OF FINANCIAL RISK
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This course introduces the theory and applications of financial risk
management, The following topics will be provided: (1)introduction,
measurement models and applications of value at risk (VaR): (2)
measurement and management of interest rate risk; (3) measurement and
management of credit risk; (4) introdution of Basel Capital Accord, and case
studies.
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