淡江大學九十七學年度第一學期課程教學計畫表
壹、科目名稱：財務專題

貳、授課老師：林志娟
參、開課系所班級：統計碩一

肆、必選修：選修
伍、學分數：3
陸、教學內容及進度：
	章節
	授課進度
	學期

	1. Definition of the Rate of Return and return

2. Application of Regression model in Finance
	3週
	期中考
	上
學
期

	3.  Application of Time Series in Finance
	2週
	
	

	4. The Capital Asset Pricing Model
	3週
	
	

	5. Portfolio Performance Measurement
	2週
	期末考
	

	6. Value-at-Risk  Definition and Methods
	5週
	
	

	7. Stress testing
	1週
	
	


柒、教學設備：多媒體、實物投影機。 

玖、參考書籍：

(1) 、PHILIPPE JORION (2007), “VALUE AT RISK”, 3rd Edition, Mc Graw Hill. 新月代理。

(2) 、Class Supplementary Readings：

1. Jorion, P., “Risk Management for Event-Driven Funds,” Financial Analysts Journal 64 (January 2008): 61—73.

2. Jorion, P., “How Portfolio Transparency Can Help Manage Hedge Fund Risk,” Journal of Financial Transformation 22 (April 2008): 67—74.

3. Jorion, P. and G. Zhang, “Good and Bad Credit Contagion: Evidence from Credit Default Swaps,” Journal of Financial Economics 84 (June 2007): 860—881.

4. Jorion, P., “Risk Management for Hedge Funds with Position Information,” Journal of Portfolio Management 34 (Fall 2007): 127-134.
5. Jorion, P. and G. Zhang, “Information Effects of Bond Ratings Changes: The Role of the Rating Prior to the Announcement,” Journal of Fixed Income 16 (Spring 2007): 45—59.
6. Jorion, P., “Fallacies about the Effects of Market Risk Management Systems,” Journal of Risk 5 (Fall 2002): 75—96 and Bank of England’s Financial Stability Review 13 (December 2002): 115—127
7. Jorion, P., Z. Liu, and C. Shi, “Informational Effects of Regulation FD: Evidence from Rating Agencies,” Journal of Financial Economics 76 (May 2005): 309—330.
8. Jorion, P., “The Long-Term Risks of Global Stock Markets,” Financial Management 32 (Winter 2003): 5—26 (lead paper).
9. Jorion, P. and Y. Jin, “Firm Value And Hedging: Evidence From U.S. Oil and Gas Producers,” Journal of Finance 61 (April 2006): 893—919.
10. Jorion, P., “Portfolio Optimization with Constraints on Tracking Error,” Financial Analysts Journal 59 (September 2003): 70—82. 2002): 115—127.
and more.

拾、成績考核方式：

	
	平時成績：  30 ％

	
	期中考成績： 30  ％

	
	期末讀書報告成績： 40  ％（書面：60%、口頭報告：40﹪）

	
	其他（            ）：     ％


※非法影印是違法的行為。請使用正版教科書，勿非法影印他人著作，以免觸法。
