淡江大學日間部
九十四學年度第一學期教學大綱

商學院 財金系  碩士 班

科目名稱： Risk Management
授課老師： 黃文光





研究室   :  B-943 (分機3334)
授課時段 :  Monday 7/8/9 (14:10-17:00)

請益時間 :  By appointment

授課教室 :  C109
教科書目：

1)
Marrison, Chris (2002) “The Fundamentals of Risk Measurement,”
McGraw-Hill (新陸書局)
2) 
Jorion, Philippe (2000) “Value at Risk,” McGraw-Hill (新月圖書)
3)
劉威漢 (2004) “財金風險管理,” 智勝文化



4)
A few published papers (will be assigned during the semester)
上課方式：講課+分組研究與報告
成績計算： 
Mid term(paper)：30%　


End term(project)：30%
Presentation & discussion：30% 

Assignment：10%
課程規劃：
	No.
	Date
	Topics
	
	Reference Books

	1
	9/12
	Introduction-Economic capital & RAROC
	
	M2; J1,2; L2

	2
	9/19
	Market risk Measurement
	MR
	M5,6; J4; L3

	3
	9/26
	VaR
	MR
	M6,7; J5,6; L4

	4
	10/3
	Paper discussion I on VaR
	PP
	Reference tba.

	5
	10/10
	VaR-limitations and solutions
	MR
	M10; J21

	6
	10/17
	Management of market risk-Required capital
	MR
	M8,9,11; J15-17

	7
	10/24
	Paper discussion II on VaR
	PP
	Reference tba.

	8
	10/31
	Credit risk
	CR
	M16,18,19; J13: L5

	9
	11/7
	Credit portfolio
	CR
	M20,21; L5

	10
	11/14
	~~~~~ Mid term ~~~~~
	
	

	11
	11/21
	Paper discussion I on credit risk
	PP
	Reference tba.

	12
	11/28
	Pricing, capital accord & credit structure/derivatives
	CR
	M17,22,23; J3,21;L7

	13
	12/5
	Paper discussion II on credit risk
	PP
	Reference tba.

	14
	12/12
	Asset liability Management
	AL
	M12-15;J14,17;L5,8

	15
	12/19
	Paper discussion on ALM
	PP
	Reference tba.

	16
	12/26
	Operational risk
	OR
	M25; J19; L9

	17
	1/2
	Paper discussion on operational risk 
	PP
	Reference tba.

	18
	1/9
	~~~~~ Final ~~~~~
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