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In this course, we shall understand the risks faced by financial institutions, and
learn how to measure and manage risks. The materials of FRM Exam are also included in
the course. The students will confidently sit for the FRM Exam.
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Introduction of FRM Exam
Interest rate risk

Market risk

Credit risk

Investment risk

Operational and integrated risks
Foreign exchange risk

Sovereign risk

9. Liquidity risk

10. Correlations and copulas

11. Capital adequacy in financial institutions
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Resources Required (e.g. qualifications and expertise, instrument and equipment, etc.)

1. Projector
2. Compute
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Course Requirements and Suggested Teaching Methods

Lecture
Question and Answer
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Teaching Aids & Teacher’ s Website (Personal website can be listed here. )
http://www. elearn. ndhu. edu. tw/moodle/ (K #=e¥ 3°)




