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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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Advanced knowledge in risk management.
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Enhanced analytic capability in market risk, credit

[y &9 7 7 BE risk and operational risk,
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109/09/14~
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1 108/09/20 Introduction What is risk? Risk management?
109/09/21~| . .
2 108/08/97 Financial Products and how they are used for
hedging,Portfolio analysis &Matlab (Exercise 1)
; 109/09/28~ 4 trad thei
108/10/04 ow traders manage their exposures
109/10/05~ ] - .
4 Loos10,11 | Market Risk-Volatility(Exercise 3)
109/10/12~ ]
3 109/10/18 Bank Regulation and Basel II
109/10/19~ ]
6| Lpa/10/95 | Market Risk—VaR Model
109/10/26~ ] .
7| \oos11/0 | Market Risk-VaR Model(Exercise 4)
109/11/02~ _
8| loo/11008 | 1+ Market Risk—VaR Model-.Extreme value theory
109/11/09~ . ] . . -
9 108/11/15 Credit Risk: Estimating Default Probabilities
109/11/16~
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109/11/23~ . ] . . -
11 Credit Risk: Estimating Default Probabilities
109/11/29
109/11/30~ . ] . . -
12 Credit Risk: Estimating Default Probabilities
109/12/06
109/12/07~ . o
13| L0o/12/15 | Credit Derivatives
109/12/14~ . ‘
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151 00/19/97 Operational Risk-1
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110/01/03 Operational Risk -2

110/01/04~ o .. .
17 Data Mining in Credit Risk-Introduction

110/01/10

110/01/11~
18

110/01/17 K % X8 (Final Exam)
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. .14 4 | L John Hull(2010), Risk Management and Financial Institutions , 2nd,
?If ® % | Pearson Prentice Hall(% ¥ & &%)
i 2 Lee,Wo-Chiang(2020),Lecture Note

3 Philippe Jorion(2007),Value at Risk,3ndMcgraw Hill (# A X3E)
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