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2% 3 Credits 3
AR BN A TRESRER The course of financial risk
MIEREES » DUk BRTEEEERTE management provide the fundamental
R - BI5%. Ay T concepts about financial risk. In
RE2HE Objectives addiotion ,they also introduce the
methods and the techniques
commonly used in this field.
Value at Risk, 3rd Ed.: The New Value at Risk, 3rd Ed.: The New
Benchmark for Managing Financial Teaching Benchmark for Managing Financial
Bkt ging ging
Risk (Hardcover) Materials Risk (Hardcover)
~ Philippe Jorion ~ Philippe Jorion
1.Homework 50% 1.Homework 50%
BT & 52 |2.Classroom performance 30% Grading 2.Classroom performance 30%
3.Financial report 30% 3.Financial report 30%
ZEFHEE  |http:/Ims.ctl.cyut.edu.tw/home.php
1.Anincreased emphasis on 1.Anincreased emphasis on
operational risk operational risk
2.Using VAR for integrated risk 2.Using VAR for integrated risk
management and to measure management and to measure
economic capital economic capital
3.Applications of VAR to risk 3.Applications of VAR to risk
budgeting in investment management budgeting in investment management
BERNE Syllabus

4 Discussion of new risk-
management techniques, including
extreme value theory, principal
components, and copulas

5.Extensive coverage of the recently
finalized Basel Il capital adequacy
rules for commercial banks,
integrated throughout the book
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