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i i — : Basics of Risk Measurement,
Risk Types, Integration, Capital

Allocation, Stress Testing
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Risk: Extremes, Joint Extremes
EERlfET - mEE A ERES » K
B B EREMES » GARCHIR AU S Al fiF i

RIS » HAE95%LL ERERMIE 7307 2 g
A E R S - B VaR{ERYE T R &
% iR 5 4F Mk {H HH 3y (Extreme Value
Theory) I » TN UEREEERIEIHEC » T
BRI ARG IE > Ik A 1B Rl R
bar » ST R FTE TS A VaRE R HEHE -
BATAT LA N 95 2 bl S

A. Maximum taking in successive periods

B. Peaks over threshold model (POT)
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afi & — : Trading Strategies and

Risk Factors
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w78 DY : Joint Extremes and
Copulae Estimation Copula
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i i f1 ¢ Basel II Risk Weight Function,

Derivation and Calibration
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#f% 1 /\ : GHICA- Value at Risk
and Independent Component
Analysis, Time varying Copulae
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i B L : ADACOP: Adaptive and Time
Varying Copulae Application

(FEEMZ 5o J7ER)

4% FTER H B 31 % T (moving window)
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