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Course Content & Outline

Section 1: Introduction to Investment Risk

.(.What is risk? Definitions and types (market, credit, liquidity, etc e
.The relationship between risk and return e

.Overview of the risk management process e

Section 2: Quantitative Risk Measurement

.Risk metrics: standard deviation, beta, VaR, and correlation e
.Portfolio volatility and covariance e
.Tools and models: Monte Carlo simulation, sensitivity analysis e



Section 3: Risk-Adjusted Performance and Portfolio Analysis

.Sharpe, Sortino, Treynor ratios e
.Performance attribution and benchmarking e
.Asset allocation and portfolio optimisation e

Section 4: Stress Testing and Scenario Planning

.Modelling extreme events and black swan risks e
.Case study: 2008 financial crisis and COVID-19 impact e
.Building resilient investment strategies e

Section 5: Risk Mitigation Strategies

.Hedging techniques: options, futures, and diversification e
.Behavioural risk management and cognitive biases e
.Integrating ESG risk factors into portfolio management e

.Final project: Build a risk profile and mitigation plan for a sample portfolio e
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