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Let the students can understand the concept of risk management,
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With financial risk theory and practice knowledge
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Advanced knowledge in risk management,
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Enhanced analytic capability in risk,
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(Subject/Topics)

110/09/22~
110/09/28

Introduction What is risk? Risk management?

110/09/29~
110/10/05

Market Risk

110/10/06~
110/10/12

Volatility

110/10/13~
110/10/19

Volatility

110/10/20~
110/10/26

Value at Risk (VaR)

110/10/27~
110/11/02

Value at Risk (VaR)

110/11/03~
110/11/09

Hedging

110/11/10~
110/11/16

Hedging

110/11/17~
110/11/23

Reference reading

10

110/11/24~
110/11/30

Reference reading




110/12/01~

11 i
110/12/07 Reference reading
110/12/08~

12 i
110/19/14 Reference reading
110/12/15~

13 i
110/19/21 Reference reading
110/12/22~

14 i
110/19/98 Reference reading
110/12/29~

15 i
111/01/04 Reference reading
111/01/05~

16
111/01/11 Proposal
111/01/12~

17
111/01/18 Proposal
111/01/19~
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Reference papers
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