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With the globalization of financial business, the continuous occurrence of major financial loss events, the evolution of financial business regulations, the innovation of derivative financial products, the rapid development
and improvement of network and it technology, the financial risks faced by financial institutions are more complex and changeable. Financial risks are characterized by uncertainty, objectivity, subjectivity, superposition and
accumulation, negativity and positivity. Financial risk management has also changed from asset liability management to financial engineering management and comprehensive risk management.

Financial risk management is a basic required course for majors such as financial engineering and insurance. This course systematically introduces the basic knowledge, skills and methods of risk management, with special
emphasis on the measurement of market risk, credit risk, operational risk and liquidity risk. Through the study of this course, students will have the necessary financial risk management knowledge to engage in finance,
insurance and other work.

The main contents of this course include: Fundamentals of financial risk management, Fundamentals of financial risk measurement, market risk measurement, credit risk measurement, operational risk measurement,
liquidity risk measurement, economic capital and RAROC.

The prerequisite courses of this course are economics, finance, insurance, statistics, probability theory and mathematical statistics, econometrics, financial time series analysis, financial metrology, etc.
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