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This lecture is an introductory course for financial risk management. In this lecture, we will introduce the fundamental
concepts of financial risks and investigate the prevailing methods and skills for financial risk management.
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#0178 : The Need for Risk Management
%028 : Lessons from Financial Disasters
#0378 : Regulatory Capital Standards with VaR
%0478 : Measuring Financial Risk

#0578 : Computing value at Risk

£0678 : Backtesting VaR Models

#0778 : Portfolio Risk: Analytical Methods
#0878 : Forecasting Risks and Correlations
2098 : VaR Methods

%103 : Stress Testing

%1178 : Implementing Delta-Normal VaR
#1238 : Simulation Methods

21338 : Credit Risk

#1478 : Final Examination
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Assignment : 40%
Test : 50%
Attendency : 10%
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ZERAEE ¢ http://www.cyut.edu.tw/~tieinjin/
E-Mail : tieinjin@cyut.edu.tw
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