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Let the students can understand the concept of risk management, further to

discuss the market risk, credit risk and operational risk,

¥F* | LEE, WO-CHIANG

HFig HF¥ 3§ 4




ASARRE P IRE PR s AT P 4 AR L

-~ PR s (EH
(=) M (Cognltlve M HC) 4R 1 Cl '"c'h’é ~C2 BfE~C3 st ~C4 » 47~
C5 T~ (06 £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

CREPERE TR T ROt g 2 AR

() iﬁ%ﬁk%@ﬁﬁﬁﬁ@wﬁ7rmﬁJ‘rﬁﬁJﬁr%%JﬁéB%%%’
ﬂﬁiﬁ?{?ﬁ%ﬂi HEC-PARY -7 -

(Z)EHE TP A5 $1-62 5P EHEANEFKETT (bl4e iaie TP EE 5
ﬁ%ﬁG3C5(Bﬁ%’?*ﬁfwwr’qmbﬁrEﬁﬁgavk)

(Z)F BT EAKF D HFABHERE T hCDPwid | - EARF P FFHE
RO 3 SEM O RITHEASE T A Peid e
(4o s T k(o) Psiv 4 5 7 $kA ~ AD ~ BEFpF » 3235 - )

? i
" FE DR 2) e P R(E )

PR B | ()P it 4

1| B4 B B 3 3 8L F 7509 % A %= | With financial risk theory and| (2 | ABD

B practice knowledge
2 |3 R I A K Advanced knowledge in risk 3 ADF
management,
3 |3 HEH ﬁi’ijﬁtlzﬁ‘,ﬁ)ﬂ M AE ¥ B, | Enhanced analytic capability P4 BDF
K &) - #7 hiE in market risk, credit risk

and operational risk,

KE P2 KE > =g

B xE P KE 2 Fa AP ES
|| B R s S ek R de | i~ 315 2
2;¢ﬁ%%ﬁ%%% E R FiE~E2

3 WERTIHRG AR AEER | #iE - H1H FiE~R

) 2 7 HE




AFARZ RFERF o AR EFER

R s BRERAANE R

e

BEDBREEAERBOn 4 > ML TR R Rz

kAR TF
O IR S
=2 3 REFTHAPHOFREERY > T el ~ AP {rLt fE* F
== > E)}}
4 AL o
® FEAK B p B AL g B o S B 0 B A R
e TETRI
O EAL kT TR AR g FERFRC R E 0 F A E R
e eFud 4 T fiF A 4G X R EAR
® i PR A B RLBCE AR R AT 38 K QBRI B R B L i
ERSYIUN ’; s
& HiFih AE e Rk e 220 A DL EAE -
O MEE T WAL B S o RAETREL LT pg it
[ S ERE A R S R I
. N ﬁ—ll”ﬁ" :_/ ‘,—7; ‘,\"'i’ ,?J: A:‘”\:“\»iii | 4 aE
O ERamE ?fﬁimi# PRAM RAEFEEY  AE2 AR
ke B A
f’f R i % (Subject/Topics) #r
104/09/14~
1 104/09/20 Introduction What is risk? Risk management?
104/09/21 ~
2 104/008/97 Financial Products and how they are used for
hedging,Portfolio analysis &Matlab (Exercise 1)
104/09/28~ .
31 04/10/04 How traders manage their exposures
104/10/05~
4 ot | Market Risk-Volatility(Exercise 3)
104/10/12~
3 104/10/18 Bank Regulation and Basel II
104/10/19~
6 104/10/95 Market Risk-VaR Model
104/10/26~
" \ou11s0 | Market Risk-VaR Model(Exercise 4)
104/11/02~ _
8| Loas11s0s | 1+ Market Risk=VaR Model-.Extreme value theory
104/11/09~
9 041115 Credit Risk: Estimating Default Probabilities
104/11/16~
10 ouinge | AT F K (Midterm)
104/11/23~
11 104/11/29 Credit Risk: Estimating Default Probabilities
104/11/30~
12 104/12,/06 Credit Risk: Estimating Default Probabilities




13 1212;;?? Credit Derivatives
14 ﬁjigéw Correlation and Copula
15 1212;;;? Operational Risk-1
to| | Operational Risk -2
17 12;21;?? Data Mining in Credit Risk-Introduction
18 12?;212? ¥A K % X 8 (Final Exam)

ol

ARER

¥ERE | M

1. John Hull(2010), Risk Management and Financial Institutions , 2nd,

%424 | Pearson Prentice Hall(% ¥ & B K 32)

2 Lee,Wo-Chiang(2015),Lecture Note

2

\\\Xr
ol
bull'
Sher

3 Philippe Jorion(2007),Value at Risk,3ndMcgraw Hill (# A K3E)

#gg% B (AP i e e T et (TR 2 K D)
®LFEE: 200 % @FEFFE: % QLI %
% .
?fjjj O RFE 1400 %
T | @b (84, term paper) 400 %
TH3 4 4978 % 4% $u http://info.ais. thu edu tw/csp & ¢ Fib
& #F (4u :http://www. acad. tku. edu. tw/CS/main. php) # 7+ % " v & &
]

PEAIBTR

... RSN ; A ok 2= _\,_'_ ° %ﬂ—’ ’J,- -‘_ ,_) ﬂ.é— pa ok ; 2.1 A= )2 . RSN °
O N = I R 4

DS AR R $E R ls # g * 1);:?,1‘1 =Rl A EREE A FIT N guﬁglz

TLBXD1B0411 0A

4 F /x4 F 2015/6/16  15:24:44




