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Course Objectives

Credit risk analysis is a relatively new field that is enjoying a rapid growth in
popularity amongst businesses and governments world-wide. This course focuses on the
credit risks. Specifically, this course emphasizes the applications and developments
of mathematical models, statistical methods, financial analysis of credit risk.
Moreover, this course provides some special interesting discussions on credit risk. We
also provide analysis methods for graduate students
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Course Outline

Introduction to credit risk

Quantitative risk analysis

Statistical methods for credit risk
Structure model

Reduced model

Default risk

Modeling dependencies

Presenting and interpreting risk analysis
Stochastic process and other mathematical techniques for credit risk analysis
Credit rating

Paper studies

Other issues
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Resources Required (e.g. qualifications and expertise, instrument and equipment, etc.)
Projector
Computer
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Course Requirements and Suggested Teaching Methods
Lecture
Question and Answer
Tests

General performance
Discussion
Attendance
Test score

H

-~

Miscellaneous




