淡江大學96學年度第1學期課程教學計畫表

科目名稱：風險管理
授課教師：

劉威漢  E-mail: whliu@mail.tku.edu.tw Tel: (02)26215656#2783
研究室：B923
開課班級：財務金融學系博士班
學分數：選修  上學期3學分 

教材課本與參考書籍: 
Carmona, René A. 2004. Statistical Analysis of Financial Data in S-Plus. New York: Springer.

Christoffersen, Peter F. 2003. Elements of Financial Risk Management. San Diego, CA: Academic Press.

Dunis, Christian L., Jason Laws, and Patrick Na¨ım, eds. 2003. Applied Quantitative Methods for Trading and Investment: John Wiley & Sons Ltd.

Gallati, Reto. 2003. Risk Management and Capital Adequacy: McGraw-Hill.

Jondeau, Eric, Ser-Huang Poon, and Michael Rockinger. 2007. Financial Modeling Under Non-Gaussian Distributions: Springer.

Jorion, P. 2006. Value at Risk:  The New Benchmark for Managing Risk. 3rd ed: McGraw-Hill.

Klugman, / Stuart A., Harry H. Panjer, and Gordon E. Willmot. 2004. Loss Models : From Data to Decisions. 2nd ed. Hoboken, N.J . Wiley Interscience.

Klugman, Steuart A., Harry H. Panjer, and Gordon E. Willmot. 1998. Loss Models: John Wiley & Sons, Inc.

McNeil, Alexander J., R¨udiger Frey, and Paul Embrechts. 2005. Quantitative Risk Management: Concepts, Techniques and Tools: Princeton University Press 

Meucci, Attilio. 2007. Risk and Asset Allocation. 3rd ed: Springer.

Rachev, Svetlozar T., ed. 2003. Heavy Tailed Distributions in Finance, Handbooks in Finance Series: Elsevier.

Rachev, Svetlozar T., Frank J. Fabozzi, and Christian Menn. 2005. Fat-Tailed and Skewed Asset Return Distributions: Implications for Risk Management, Portfolio Selection, and Option Pricing: Wiley.

期刊部分隨課程進度機動指定.
教學內容及進度：

Return distribution approximation
Value-at-Risk estimation
授課方式：課堂講授、文獻研讀、指定報告 
成績考核方式：
文獻研讀報告：50%
期末報告：50%
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