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EHAGREE (7029 Course Number (7029
HRAE  |REF Instructor  [JANG,JIAHN BANG
PR RE  |HSEREE Course Name |Financial Risk Management
BFREA |MBESmAELH_A Department
EER  |[EE Required/Elective|Elective
258 |3 Credits 3
ARIE BIEEN R L TSR E R The course of financial risk
MIEREES » DUk BRTEEEERTE management provide the fundamental
R - BI5%. Ay T concepts about financial risk. In
REHE LA EERED addiotion ,they also introduce the
methods and the techniques
commonly used in this field.
B < B g AR T S (Philippe Teaching The Financial Risk Manager
ES0%] Jorion,2007) Materials Handbook, 4th edition, by Philippe
Jorion (New York: Wiley, 2007)
FREZRE participation
BAETE S X | ER Grading homeworks
ER Tests
HEMFEE  |http://www.cyut.edu.tw/~jbjang/FRM.htm
Er—MEBERNYSRREHER This is a practice-oriented financial
2 - MEEEEEM SRS BE risk management course. You are
EbeARE HE TIEFEAEINTA - expected to understand risk
FAYEfREA € JE\be S B AR (FRM)Z 28R management concepts and
BBk - B4 EEEHEET(FRM)Z R approaches. You will know how to
b ERYTEAREEE apply techniques to a risk manager’s
1.BE&E3H7(10%) day-to-day activities. It is also a big
2. Wi E ke H B EEE (30%) help for you prepare to take Financial
3.5 F A\ by &= LA (25 %) Risk Manager Examination (FRM).
7 A RS ASTE « (D59 ; ; .
o 4 B RS EEEE - E5(25%) Syllabus FRM is the top class license onrisk

5. AR B EEH (10%)

management.

1.Quantitative Analysis (10%)

2. .Market Risk Measurement and
Management (30%)

3.Credit Risk Measurement and
Management (25%)

4 Operational and Integrated Risk
Management, Legal (25%)

5.Risk Management and Investment
Management (10%)
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