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Textbooks:

Rose, P. S. and Hudgins S. C. (2007), Bank Management and Financial Services, Seventh edition, 雙葉書局.

Saunders, A. and Cornett, M. M. (2008), Financial Institutions Management: A Risk Management Approach, Sixth edition, 華泰書局.

Sinkey, J. F. JR. (2002), Commercial Bank Financial Management: In the Financial-Services Industry, sixth edition, 華泰書局. 

Course Outline: 

Part 1: Introduction 

1.  課程介紹與分組安排
2.  Financial system, financial service industry, banking system
3.  Bank financial statements, risks, valuation, and performance. 

Part 2: Bank risk management

4.   Interest rate risk and ALM 
5.   Credit risk
6.   Liquidity risk
7.   Market risk.
8.   Sovereign risk, foreign exchange risk.

Part 3: Regulations

9.   Deposit Insurance.

10.  Capital adequacy and Basel agreement

Grading:

Class Performance & Final Exam: 40%   

Term Paper: 30%   

Final Paper: 30%
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