(ERTT) RIERYH

BEEAKEE (Course Information)

:L = *'&"H\ *x=h

RS 1232020060 = 32 9 2
(Course ID) (Credit Hours) (Credits)

AR TR R

(Course Name)

Financial Market

FAEREE

(Prerequisite Courses)

AR

(Description)

REBNEMN. AREFENSRTHAREINHETERLREM, REFIESTH (M)
K. FRRE. FIEXERREREEEAZ NE3REEXAIES RTREHERFENS
AT IH K R IR APk ik AR B

REER AMRERMSHTHIXREAMNGEENA BREM RENBemTH.
WS TENXR, BHELETH -—TSEISHINFERZT W RENRTEM, 5|S24R
S 5HERFENSRTHEARRBIERIRITNILERR.

FEHFEAD 1 euTHRRERNERILR: SES-HaiRX, XEENEEER, 2. K
REEGE 3. PESRMHARIEFEFHNSHTHTHR,

BEaMS 1. RAAEXHETIEIE, 2. NKREESZE IESTH (M) KBS 3 KiEtR (X
. W& (B) . ERE (A))  FERRR. FIRREMMANMERKESE, R AHRRGESEN
BXFRETHNGURE, NE (B) RREZEMR AN T IHEEENLENBRE, ERE (A)
REIRNEARA B MR EOERE, 3. RSm5EmmH.

FERFEFZX REHE. RETRNIBRBLES.

BAZR: BRER. RETRAEY. FHDH S REMSGHI 70%, 20%F1 10%,

AR

(Description)

Course Significance / Positioning: On the basis of financial market development model international
comparison, this course will learn the securities market (price) risk, credit risk, interest rate risk and
liquidity risk management methods systematically, and explore the challenges and strategies China’s
characteristics financial market development will meet.

Course objectives: this course will be from the perspective of financial market development model
and risk management, introduces the relationship among financial markets, financial institutions
and financial instruments systematically, help students to lay a good foundation for further study of
finance and investment professional courses, guide students to participate actively in the theory and
practice exploration of China’s characteristics financial market development strategy .

Main teaching contents: 1. Financial market development model international comparison:
Anglo-Saxon model, Rhine model and Nordic models; 2. Risk management methods; 3. Financial
market topics in China's financial market, financial market development and digital economy.

Key and difficult points: 1.financial capitalism evolution and governance;2. Risk management
methods: securities market (price) risk 3 indicators (duration, B,A), the credit risk, interest rate term

structure and liquidity risk, the duration reflects the sensitivity of bond prices to interest rate




changes, B reflects the sensitivity of stock excess returns to market index excess returns, A reflects
the sensitivity of option value to the price of the underlying assets; 3.technology finance and
financial markets.

Main teaching methods: classroom teaching, classroom discussion and exercise class combination.
Basic requirements: Final exam, class discussion, homework, and attendance accounted for 70%, 20%,

and 10% of the final score, respectively.
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