AL B 1 00FERY L EH KT E 2

PRAL E A

B & 32 g

ik | 3

T Lee, Wo-chiang
RISK MANAGEMENT

[ SN

PAE- 1 L3TA o
AT R LRI

TBBMDIA

Aoet % T P

BB ARS R T S 2 0 RALRERT ST 4 2 B o

4 A
,J‘E s *—b{ . 1 4

m m o aw »

FREROMBEAREALA -
BEBATB LGB T Ienp® it 4 o
REAAMMEFT 3283 % o
LN DR el ek &
BUE D s E 4 o
BAFETREL RS o

ESiA R

B R A SRR E R AL MRS T G RUR, 1S A B, S AE R R

Let the students can understand the concept of risk management, further to
discuss the market risk, credit risk and operational risk,




ASARRE P IRE PR s P 4 AR L

- R (ER

(=) M (Cognltlve MACAHR 1 Cl =R ~C2Hf-C3 &* ~C4 »47 -
C5 FEE (6 £lid
(=) T4t ; (Psychomotor f§ #P)4AE# 1 P1 #% ~P2 4K & ~ P3 M= i -
P4 B i® ~P5 p & it ~P6 £]1F
() "H&y (Affective HAAAES AL =X ~A2 7 5~ A3 €A~ A4 3 -
AS Pt~ A6 B

CEEPFRE TR T ke d g 2 ApRi

( ViR B KE P RS B H 2 r;&fm s TE s TR e PR s
ﬂﬁiﬁ?{%ﬂ%ﬂi HEC-P~AR A -3 -

(Z)EHE TP A5 $1-62 5P EHEANEFKETT (bl4e iaie TP EE 5
HEZC3~CHCompF > R ZHANCOTT » i B FLPHALTR) -

(Z)R Rfpimim B KE P HRABEBE L T e d ) ~HIARFIHREHE &
AT S R A ”ﬁ S RvESFIE T ket (Blde T ket | 7
¥ &A ~ AD ~ BEFpF » R332 7)) -

; FE PR sog 0 () e
e 2 L A B .
E= PARR | kP i 4
1| B4 B B 3 3 8L F 7509 % A %= | With financial risk theory and| (2 | ABCD
B practice knowledge
2 |3 R I A K Advanced knowledge in risk c2 | AD
management,
3| ¥ ﬁi’ijﬁtlzﬁ‘,ﬁ)ﬂ B 7 ¥ B, | Enhanced analytic capability P3 ABCD
Fa 69 2547 fie in market risk, credit risk
and operational risk,
FEP R KE e 2
. 5E 0 O v R
1 ﬁ%%%%)ﬁ WL B R ARk e R - 4 B3t N EF N RE S HB
2 i‘éﬂﬂ.ﬁ@%iﬂé@%"%}i S A o ORAN RS =) I BN - JC NS -/
33K TGRS AR AEER | SR EE - A it I RN IS

) 2 7 HE




RAEL R RS TR AR R K P

R~ FhAFREPSRA ARE L
O Rdn 4 mAomEd Jor@m R E AL AR T R s
o2 iE 1 1F2 s
11&\%&\47‘;/{5§?’ﬁ‘:‘%$4;}i7:ﬁ m%\A\*%\ﬁfIk}:’
S * t;—«\) T L= F Pow
’ iﬁ}’@; l? ft = @3‘?’ ?‘:‘:{Lo
o GRPEALE ~ ALH A TRB C Fn S F Band ko BB
R A KA R o PEAL €~ Ak 2
¢ REAREAIEE | pam gy R R
O By aE R 3%%@%%ﬂi%wéﬂ%%jﬁ%@%vﬁﬁﬁé’ﬁ
’ 7 3 i Bfew B2 A WmEF % o
, : A fRR A B NDEY > fFEEE P AL A hEE
PR % £V . ‘
‘ Ej Jﬁ*,~-'_ﬁ7'§?l§ Afr,ﬂb% ’j:“‘%:‘ﬂﬁ/%‘f”h‘n% Eﬁo
" AEBRBEICEE AR BT RE TE R R H
3 by B8 B AR o4 S
‘ _l_ﬁhl}';y::,z,_f’; {ﬂﬁ*/ Jf’i".”’ﬁ i;:ﬁ;/i_}!‘:ﬂﬁio
§ . LR AR FEMIUEE 0 2B AET . LR
»L‘” kg 2} -.a 3* 7 ~ 7 7
© RS TR S AT E Bl giEd o oA
LT NS R L

P Azze m % (Subject/Topics) ®
100/09/05~
Introduction(Chapters 1) What is risk? Risk
100/09/11
management?
100/09/12~| . .
2| 100/00/1s | Financial Products and how they are used for
hedging, Portfolio analysis (Chapters 2) (Exercise 1)
100/09/19~ _
100/09/95 How traders manage their exposures
100/09/26~
4 Market Risk—Volatility (Chapter 5) (Exercise 3)
100/10/02
100/10/03~ )
5 100/10/0 Bank Regulation and Basel II (Chapter 7)
100/10/10~ )
6 100/10/16 Market Risk—VaR Model((Chapter 8)
100/10/17~ ) .
" 100/10/23 Market Risk—-VaR Model-(Chapter 9)-(Exercise 4)
100/10/24~
100710730 1 Market Risk-VaR Model-.Extreme value
theory(Ch9)
100/10/31~ . ) . . “'
9 Credit Risk: Estimating Default Probabilities
100/11/06
100/11/07~
100 0/11/13 A P % X8 (Midterm)
100/11/14~ . o . . “'
L00/11/20 Credit Risk: Estimating Default Probabilities
100/11/21~ . o . . “'
L00/11/97 Credit Risk: Estimating Default Probabilities




13 1222%? Credit Derivatives (Chapter 13)
14 1222;;?? Correlation and Copula(Chapter 6-2)
15 1222;;1? Operational Risk (Chapter 14)-1
16 1222;;;? Operational Risk (Chapter 14)-2
17 12?;;?;?1% Data Mining in Credit Risk-Introduction
18 Ejgijgzw ¥A K % X 8 (Final Exam)
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