K1~ B99FER Y | B ke L

A B A AR BT 35 S
e RS AR L 3 AT s | R %

Sefr LA 3o |
FINANCIAL MARKET INSTITUTION & #F® | Lin Gin-chung
MANAGEMENT
A& - FAEITA I

G %ﬁ & HEW 3T
TBBMIJ2A ‘

g (M) % 5 p %

T 0omE 90w
Y
aF
dy

ARBNBERTH L LR Sl e BEREETH, L3R 3 et HA
EABEHBFRERBE, ARERALBEAREELIE, BEARBRLERR
# APRM/PRM# 12

SA il 4

This course introduces the financial markets, instruments in which different
risk sources are identified, quantified and managed by financial institutions,
We will discuss various case studies that help to understand the current
financial crisis. The basic concepts of modeling, measuring and managing
financial risks including mean-variance portfolio theory, Fixed Income
securities, options pricing, Greeks, risk measures and utility functions will
also be applied. This course will also prepare Students the materials to take
APRM/PRM Exam,
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being a competent financial
institution manager,
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1 | 09/13 | Introduction to Financial Service Industry

2 | 09/20 | Measuring Financial Risks

3 | 09/27 | Interest Rate Risk

4 | 10/04 | Market Risk

5 | 10/11 | Credit Risk

6 | 10/18 | Off Balance Sheet Activities

7 | 10/25 | Operational Risks

8 | 11/01 | Mid—-term Exam




9 | 11/08 | Managing Financial Risks

10 | 11/15 | Liability and Liquidity Management

11 | 11/22 | Deposit Insurance and financial regulations

12 | 11/29 | Capital Adequacy and RAROC

13 | 12/06 | Financial Innovation and engineering

14 | 12/13 | Financial Technology

15 | 12/20 | Financial Marketing

16 | 12/27 | Create Value through Active Financial Risk
Management:

17 | 01/03 | ERM vs ALM

18 | 01/10 | Final Exam
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John Hull [H] (2008): Options, Futures and other Derivatives, 6th Edition,
Prentice

“Risk Management and Financial Institutions”, John Hull (Pearson, 1st edition).
Fundamentals of Risk Management by John Hull

Commercial Bank Management by Sinky

Financial Institutions management by Saunders and Cornett
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