K1~ B99FER Y | B ke L

B 7% 2 28
L, | HAR o | tha s
pﬁtﬁi r'%f’- s
ET | Lin Jyh-jivan
SEMINAR IN FINANCIAL MANAGEMENT
Bt - AL FTA e
e ST FTREER
TMSXMIA P
g2 (M) k) v P #&
- BT EALFEG ARG 4 o
BT EHEFEENRG S -
S ORBRTHAISLEEEEANNTES -
BT EL LG AR
fﬁ} N
PN IS L S
B. B ficdh A 47 e 4 o
C. gV 4 o
D. B AR 38 2 Srihehin 4 o
E. Z BB Y i 4 o
Fﬁgiﬁ;ﬁjrppz\élc‘?liié‘;% °
G E@rp&iTig4 o
H. B S3himigam 4 o
EPIROERANN B TRTEI £ B4 E TR £ E 4, LA kﬂﬂwﬂﬁ
ek, BEENEOFIMAFHBEINEAMAERNEANEETERLEZERA, 4N
TIGTARAER . R ABEKRLALREANDGE N T4, BEFEN kﬁﬁu&zfﬁzﬁ:dr
Tk, BRABSEWARELEAZEUCEBRHIEFLRREEPZIRA, K
% EIT B ATAE AT RE R Z AP, HEAME AR . SASHFortran % 48 B sk 88 42 X,
dSfefi 4 | RHAFBERSE. .

This course will introduce the data acquiring from the database TEJ and
related statistical methods used in financial related fields applications, It
includes the commonly used market models and mutual funds performance
evaluations, We will also focus especially on the value—-at-risk estimations
and model validation and the capital efficiency in Basel Accord or the related
topics in risk management,
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43 Bt & EHH69 R IR | This course will familiarize c5 | ABCDEFH

Bt 7 iR A B F 4 ahkE B 43Rk 2 1 | students with the techniques
A APPSR TIHTARIME | of gaining the financial data
B R BRI, AHERZEM| from the database also extend
ﬁzﬁ#ﬁ% # XA B4 & | the abilities of building a

Rt Y ) 6?€ﬁif3§£fr&}§h forecasting model using the

MEEPZRA, BHAHFANZHE | regression analysis and time
\ﬂL series methods, We will also
discuss the commonly used
market models, and mutual
funds’ performance
evaluations, and value—at-risk
estimations and the recently
developed methods in the
research papers,
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1 | 09/13 | Definition of the Rate of Return and Financial Data
Base

2 | 09/20 | Application of forcasting model in Finance-1




3 | 09/27 | Application of forcasting model in Finance-2

4 | 10/04 | The Capital Asset Pricing Model

5 | 10/11 | Portfolio Performance Measurement—-1

6 | 10/18 | Portfolio Performance Measurement—-2

7 | 10/25 | Value—at—-Risk Definition

8 | 11/01 | Value—at—Risk Estimation Methods-1

9 | 11/08 | Value—at—-Risk Estimation Methods-2

10 | 11/15 | Midterm

11 | 11/22 | Value—at—Risk Estimation Methods—3

12 | 11/29 | Value—at—Risk Estimation Methods - the Model
Adequacy Checking

13 | 12/06 | Value—at—Risk Estimation Methods — the Capital
Efficiency and the Bassel Accord

14 | 12/13 | Research Papers Discussion—1

15 | 12/20 | Research Papers Discussion—2

16 | 12/27 | Research Papers Discussion—3

17 | 01/03 | Research Papers Discussion—4

18 | 01/10 | Final
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PHILIPPE JORION (2007), “VALUE AT RISK”, 3rd Edition, Mc Graw Hill.¥ A
RIE,

Financial Risk Manager Handbook(& &k B % % #2), 5th edition.#f# : PHILIPPE
JORION, John Wiley &amp; Sons, Inc., # A RX3E,
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