CREDIT AND FINANCIAL RISK MANAGEMENT (m63111p)
Instructors: A.EPISCOPOS

Core Course, 4t semester, 5 ECTS units

Course level: Graduate (MSc)

Language: Greek

Course Description

The course studies risk management, with a focus on financial institutions. Among the topics
covered are: Interest rate risk. Volatility and value at risk (VaR). Regulatory framework for
capital adequacy. Basel Accords |, I, and Ill. Credit risk models and calibration. Credit ratings.
Estimation of default probabilities. Credit exposure on derivatives. Operating risk. Liquidity risk.
Using derivatives contracts in risk management.

Prerequisites

Essential knowledge on the valuation of derivatives contracts.

Target Learning Outcomes

Metd tnv emtuxn oAokAnpwon Tou pabhuartoc, ot poltntég Ba elval o Béon:

Na katavooUv tn ohpacio tng Slaxeiplong KwwdUvwy, Pe Epdacn oTa XpnUATOMLIOTWTIKA
WSpupara.

Na yvwpilouv To puBuLOTIKO TAQLGCLO TTOU SLETEL TNV KEDOAALOKI ETTAPKELA TWV TPATIE{WVY, OTIWC
oL Zupdwviec tng Baothelog |, Il ko 111,

Na avaAvUouv kal va epapuolouv ta umodelypata LETpnoNnG Kal Slaxeiplong
XPNHUOTOOLKOVOULKWY KLVSUVWVY, OTIWE 0 KIvBUVOG ETIITOKLOU, 0 Kivouvog ayopdc, o Kivbuvog
PEUOTOTNTAC KOl O AELTOUPYLKOC Kivouvoc.

Na avaAUouv kal va epapuolouv ta umodeilypata LETPNoNG Kot SLaxelplong MOTWTIKOU
Kwduvou.

Na xpnoLUomoloUV amoTEAEGUATIKA Ta TapAywya cUBOAaLA otV avTlotdduLon Kdluvwv.
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Teaching and Learning Activities
One three-hour lecture per week. Homework exercises through a derivatives analysis software.
Assessment and Grading Methods

The final grade is a weighted average of the written examination grade and the grade on
homework exercises with 70% and 30% weights, respectively.



