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HAz4w it Course Description

This is an intensive course for risk analysis; primarily focus on financial institutions which
banking industry is part of it. Financial risk management is becoming crucially important for any
financial institutions nowadays. (I would rather say it is not only important for financial
institutions, but also for any corporations.) In last decade, numerous examples prove the importance
of financial risk management. One of the well-known example is the collapse of the England oldest
bank which served the royal families for hundreds years. After joining WIO, more financial products
will be introduced into Taiwan market. Therefore, demand for financial risk management will rise. Our
intention is to provide a solid foundation for students in financial risk management for financial
institutions. The other even more important goal for this class is to prepare student to take FRM
exam. After taking this class, the student should be able to sit for the FRM exam without any
difficulty. The learning process just begins when students finish this class since the financial
industry evolves swiftly and constantly. That is the reason the outside class readings are strongly
recommended to keep up with the latest developments in the financial industry. Life is tough; you
have to keep on learning to stay afloat in this information age.

Class etiquette: Experience indicates that students with regular attendance of class have higher
grades than those who did not. Followings are basic class etiquette. No iPad or laptop computer is
allowed to use by students during lecture, unless pre-approval by me. Turn off your mobile phone
before class. No loud chatting allowed in the class. Having food or drink in the class is not
encouraged. Any irrational behavior in the class will not be tolerated. Any violation of the class
etiquette will be penalized by reduction in your grade.

The participation includes following specific activities student has to engage.

a. Before lecture, one randomly selected student will briefly explain the topic going to be
covered in English. Minimum of 5 minutes is required.

b. Student will solve the exercise in class in English.

C. Student is responsible for answering my question in English.

Three strikes, you re out: If you missed three classes without any official excuses, your semester
grade will be C or below C. You need an official document for not attending class. No oral excuses
will be accepted.
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Basic Learning Outcomes
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BEL Tt R TS ?Tf TR o 7 82 fR L S AR AR it 4 - Mathematical analysis

A |skills: application of mathematical theories and game theory to analyze economic
issues
FREGALS RS L FTAPPEFT AL ~ TR 23 E 2147 - Enpirical analysis
B |skills: application of statistics and econometrics in data collection and
examination
C MepLe A B4 U BHSARE M EAE R o Microeconomic perspective:
understanding of microeconomic theories and relevant applicatio
D TREAZREN S A NSRS PN IZh2 BT - Macroeconomic perspective:
understanding of macroeconomic theories and relevant application
B BERA CEFFRREAEIERL R REN 4 - Enployment opportunities: capabilities .

of working on important policy and decision challenges in business and government
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% % K % Teaching Strategies

¥ P Lecture |:| & w3t #Group Discussion |:| %2B9 Y Field Trip

# i Miscellaneous: see the course description
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Grading & Assessments Supplemental instructions
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Textbook & Other References (Title, Author, Publisher, Agents, Remarks, etc.)
Required Textbook: BA#%h *& § L —HrE &k » MEATEREL &F » 52% > BEIR

Non textbook readings: Wall Street Journal, Financial Times, Business Week, Fortune, Money, 7P
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Teaching Aids & Teacher’ s Website (Personal website can be listed here.)
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