淡江大學BSc
95學年度第2學期教學大綱

科目名稱： Risk Management(商學院財金系BSc)
授課老師： 黃文光





研究室   :  B-943 (分機3334)
授課時段 :  







授課教室 :  By appointment
參考書目：
Saunders & Cornett, “Financial Institutions Management – A Risk Management Approach 5ed”, McGraw-Hill (華泰文化) (SC)

Others:

1)
Philippe Jorion, “Value at Risk”, McGraw-Hill (新月.東華).

2)
Philippe Jorion, “Financial Risk Manager Handbook (3ed)”, John Wileys 


中譯版: 陳勝源, “金融風險管理,” (寰宇)

上課方式：講課+研究與報告 


成績計算：Exams (60%); Others (40%)
課程規劃：
	No.
	Date
	Topics
	Topic
	Reference 

	1
	
	Introduction 
	
	SC 7

	2
	
	Market Risk I
	Market risk
	SC 10

	3
	
	Market Risk II
	Market risk
	SC 10

	4
	
	Credit Risk I
	Credit Risk
	SC 11

	5
	
	Credit Risk II
	Credit Risk
	SC 12

	6
	
	Operational risk
	Operational risk
	TBA

	7
	
	Capital Adequacy I
	Risk Capital
	SC 20

	8
	
	Capital Adequacy II
	Risk Capital
	SC 20

	9
	
	Revision
	
	

	10
	
	~~~~~ Mid term Exam ~~~~~
	
	

	11
	
	Case Study I – Tail risk of VaR
	
	*1 TBA

	12
	
	Case study II – LTCM 
	
	*2 TBA

	13
	
	Case study III – Credit risk
	
	*3 TBA

	14
	
	~~~~~ Final Exam~~~~~
	
	

	15
	
	
	
	

	16
	
	
	
	

	17
	
	
	
	

	18
	
	
	
	


Note: SC – Saunders & Cornett; TBA – To be announced
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