Course Currlculum (Effectwe from Session 2021-22) |

lor of Commerce — Honours (B.Com.— Hons.}]

B. Com(Hons.): Semester Vi
DSE
x Fmanclal Risk

Mana gement

racﬂcal'_knowledge and understanding of the Financial risks to the studénts.
i} oi‘dxfferent techmques of ﬁnanclal risk management.

Ci)urse Learning Outcomies:

Aﬁer completmg the course, the student shali’be:‘alg_ln' ‘go o
COI 1dent1fy rlsk transfcr mechanisms through various models,
(',102 understand valua f_forwards, futures, swaps and options.

eign exchange risk and measures of currency sensitivity
ind y Mortgage-backed securltles and the risk ‘associated

CO4 gam i

#  them™ :

COs: prov1de anunde:rs nding of’
- correlation, Opt _

CO6: gain a broad perspectwe of

' lexltles of Value- at R1sk (VaiR) Estimating volatility and
_,come Valnatlon,,Hedgm'
and sovetel

Unit I: Introduction
Innoductmn to r1sk management, Enterprise risk management,

Unit IV: Derivatives Faps
Tnterest Rates and Interest Rate Futures Interest “Rate Derivatives.
Unit V: Commedity and Forex Market

Interest Rate Derivatives, Commodities Market, Fixed Income Market, Foreign Exchange Market, Case
Studies.
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