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MANAGEMENT OF FINANCIAL RISK
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From the Financial Crisis triggered by Subprime Mortgage Crisis in 2008,
the FI's risk management becomes apparently important, This course will
guide students to understand the best practices of risk management at
Financial Institutes. It covers the topics such as Enterprise Risk
Management(ERM) architecture, main control mechanisms of risk
management(including market risk and credit risk), risk management
MIS. Basel II/III etc. The teaching effect will be enhanced by introducing
the portfolio VaR computing example,
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