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In this course, we shall understand the risks faced by financial institutions, and learn how to
measure and manage risks. The materials of FRM Exam are also included in the course. The students
will confidently sit for the FRM Exam.
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In this course, we shall understand the risks faced by financial institutions, and learn how to
measure and manage risks. The materials of FRM Exam are also included in the course. The students
will confidently sit for the FRM Exam.
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¥ % i B # Teaching Schedule & Content

#F =t Week M % Subject/Topics # 3xRemarks
1 Introduction of FRM Exam; Interest rate risk
2 Interest rate risk
3 Interest rate risk

Market risk
4 Market risk
5 Market risk
6 Credit risk
7 Credit risk
8 Credit risk
Investment risk management
9 #p ¢ ¥ 223 Midterm Exam
10 Investment risk management
Operational and integrated risk management
1 Operational and integrated risk management
Foreign exchange risk
Foreign exchange risk
12 ) .
Sovereign risk




Sovereign risk

13 Liquidity risk

14 Correlations and copulas

15 Corl.*elations and (.:opu}as S
Capital adequacy in financial institutions

16 Capital adequacy in financial institutions

17 # A ¥ % Final Exam

18 Flexible supplementary teaching
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¥ P Lecture |:| & w2 #Group Discussion |:| 28.F ¥ Field Trip
H i Miscel laneous: Question and Answer

% % 4] #7 B * Teaching Self-Evaluation

#1374 4 (Innovative Teaching)
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A ¢ § = (Social Responsibility)

|:| # 4 F B Community Practice |:| # % £ 1% Industy-Academia Cooperation

53¢ & i¥(Transdisciplinary Projects)

|:| i M %% Transdisciplinary Teaching |:| Bl % %% Inter-collegiate Teaching

|:| #§7 & 3 Courses Co-taught with Industry Practitioners

H % other: Financial Risk Manager (FRM) test practice
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Textbook & Other References (Title, Author, Publisher, Agents, Remarks, etc.)
Saunders, A. and Cornett, M.M. Financial Institutions Management - A Risk Management Approach.
Hull, J.C. Risk Management and Financial Institutions.

SchweserNotes for the FRM Exam.
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Teaching Aids & Teacher’ s Website(Including online teaching information.
Personal website can be listed here.)
https://elearnd. ndhu. edu. tw/moodle/ (&K Ze#% 3= NEW)
Online class link: https://meet. google. com/kau-sxeo-nk j
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