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Risk Analysis and Bank Management
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Course Objectives

A good risk management is critical for a modern bank.

In this course,

management techniques will be introduced to manage the financial risk banks faced.
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1 |Educate postgraduate students with prof65510nal knowledge and empirical skills for
further academic research.

Eb 4 Eﬂl&j& _—,‘_/H

R

Basic Learning Outcomes

AR P B2
4 3p B
Correlation
between Course
Objectives and
Dept.’
Objectives

R S

P
L1

s Education

(S LUPA L
AL 4
Mathematical analysis skills: Mastering in intermediate
application of mathematical theories and game theory in
analyzing economic 1issues.
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Empirical analysis skills: Mastering in intermediate
application of statistics and econometrics in data collection
and examination.
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Microeconomic perspective: Thorough understanding of
intermediate microeconomic theories and relevant application.
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D [Macroeconomic perspective: Thorough understanding of O
intermediate macroeconomic theories and relevant application.
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E |Employment opportunities: capabilities of working on important
policy and decision challenges in business and government

F Communication skllls HaVing a clear mind and capablllty in O
writing an intermediate professional academic report.
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Course Outline

1 ~ Introduction to financial risk bank encounters

2 ~ Interest rate risk

3 ~ Market risk

4 ~ Credit risk

5 ~ Off-balance-Sheet activities risk

6 ~ Operational and technological risk

7~ Foreign exchange risk

8 ~ Sovereign risk

9~ Liquidity risk

10 ~ Asset and liability management

11 ~ Capital adequacy

12 ~ Model risk

13 ~ Value at risk

14 ~ Derivatives to manage risk - futures and forwards
15 ~ Derivatives to manage risk - options, floors, and collars
16 ~ Derivatives to manage risk — swaps

17~ Securitization
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Resources Required (e.g. qualifications and expertise, instrument and equipment, etc.)
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Course Requirements and Suggested Teaching Methods
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