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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,
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107/09/10~
1 107/00/18 Introduction What is risk? Risk management?
107/09/17~
2 107/08/93 Financial Products and how they are used for
hedging,Portfolio analysis &Matlab (Exercise 1)
107/09/24~ .
31 107/09/30 How traders manage their exposures
107/10/01~
4 011007 | Market Risk-Volatility(Exercise 3)
107/10/08~
3 107/10/14 Bank Regulation and Basel II
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6 107/10/21 Market Risk-VaR Model
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7| \o710/08 | Market Risk-VaR Model(Exercise 4)
107/10/29~
81 1011100 | 1 Market Risk-VaR Model-.Extreme value theory
107/11/05~
9 T/ Credit Risk: Estimating Default Probabilities
107/11/12~
100 71118 A P % X8 (Midterm)
107/11/19~
11 107/11/95 Credit Risk: Estimating Default Probabilities
107/11/26~
12 107/12,/02 Credit Risk: Estimating Default Probabilities




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