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Course Title — :
MR C{ER] (¥37) Risk Management
e The objective of this course is to introduce the process and important concepts of finance and
Course Objectives

risk management of financial Institutions.
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Course Description

Topics covered include interest rate risk, market risk, credit risk, off-balance-sheet risk, foreign
exchange risk, sovereign risk, and technology and other operational risks. In addition, we will
discuss major aspects of Basel Capital Accord and outline how these regulatory changes will

impact financial institutions.

Interest rate risk I

Interest rate risk II

Course Requirements

Market risk
N s Credit risk I
Creditrisk Il
Weekly Course Off-balance-sheet risk
Schedule Foreign exchange risk
Sovereign risk
Technology and cther operational risks
International regulatory reform: introduction to Basel I, I, and III
o el The class format includes lectures, group discussion, and class presentation before all
Instructional Method ~ [participants.
AR TSR Students will be working in groups each week, Students will form permanent small groups of

size 4, including one group leader. Each group should have at least one local and one
international student. At the end of the semester, each student will {confidentially) evaluate

how well fellow group members fulfilled their commitments; this will inform the participation
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grade.
s Grade is based on performance across two exams {50%), three group projects and
) presentations (40%), and class participation {10%),
Evaluation
HokA &éég%% =l Financial [nstitutions Management: A Risk Management Approach, 7t edition, by Anthony
Textbooks & Saunders and Marcia Cornett, 2010, McGraw Hill, BEZ&37 1L,

S ] B No information below.
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