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_Course Title

(F ) Al

(3% %) Risk management

WFE A A The objective of this course is to introduce the process and important concepts of finance and risk
Course Objectives management of financial institutions.
Y Topics covered include interest rate risk, market risk, credit risk, off-balance-sheet risk, foreign
AR K , NG
L exchange risk, and sovereign risk.
Course Description
L Interest rate risk 1
Interest rate risk II
Weekly Course Market risk
Schedule Credit risk I
Credit rigk IT

Off-balance-sheet risk
Foreign exchange risk
Sovereign risk

HEF A
Instructional Method

The class format includes lectures, group discussion, and class presentation before all participants.
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Course Requirements

Projects:

News report

[ expect you to follow the financial news in the press by reading the finance pages of general
newspapers such as Wall Street Journal or Financial Times. Each group is required to prepare a 30
minute group presentation of most recent financial news all over the world.

Midterm project and presentation
Each group will study and present a financial risk case. The requirements will be handed out
separately.

Final project and presentation
Final project will focus on application of risk management to real world, The requirements will be

handed out separately.

(Grade is based on performance across two exams, three group projects and presentations, and

FET A barticipation.
Evaluation Exams Midterm exam 20%
Final exam 30%
Projects News report 10%
Midterm project and presentation 15%
Final project and presentation 15%
Participation ~ Peer grading 10%
HMRLEAEES Financial Institutior}s Management: A Risk Management Approach, 8th edition, by Anthony
Textbooks & Saunders and Marcia Cornett, 2014, McGraw Hill.
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