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Ledlssl

1- Risk management

2 Business risks

3 Market risks

4 Credit risks

5 Liquidity risks

6 Operational risks

7 Legal risks

8 Downside risk

9 Duration

10 Risk metric

11 mean —variance Analysis

12 continuous-time Models

13 Normal event

14 Tail events

15-variance-covarianc method
16-Historical simulation

17-Monte carlo simulation

18-Parametric Distribution

19-Model risk

20- Implied Volatility

21-Exponentially weighted Moving Average
22-Decay factor

23-Autoregressive Models
24-Autoregessive conditional Heteroskedastieity
25-Generalized Autoregessive conditional Heteroskedastieity
26-Kupiec Test

27-Violation

1-ying fan

2-Exponential weighting Moving Average
3-Decay Factor

¢-Sun ender

a-Ilionis Institute of Technology
V-Exponential Weighting Moving Average
1-Decay Factor

¥-Root Mean Squared Error

3-Extreme

1-Logaritmic Return

2-Volatility
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3-Decay Factor

1-Root Of Mean Squares Error(RMSE)
2-EWMA Volatility

2-RMSE
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