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This course covers related topics on risk management of financial institutions, including market risk, credit risk,
operation risk and capital requirements.
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Syllabus and presentation arrangement
The introduction of financial institutions
The introduction of financial institutions risk ma
Interest risk

Market risk and credit risk

Credit risk and Off-Balance-Sheet risk
Sovereign Risk

Liquidity Risk

Mid-term

Paper: Counterparty credit risk

Paper: Counterparty credit risk

Paper: Longevity risk

Paper: Longevity risk

Paper: Sovereign risk

Paper: Bank loan

Paper: system crisis

Paper: Deposit insurance

Proposal presentation
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Mid-term : 30%

Paper presentation : 35%
Proposal presentation : 20%
Participation : 15%
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1.Journal papers (JF, JFE, JBF, JFI, JRI, and so on)(##}&)
2. FE4  Financial Institutions Management: A Risk Management Appraoch {E& : Saunders and Cornett HHRR+t :
Hwa Tai Publishing HER4E : 2012 BRZR © 7th (BFRIE)
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1.Financial institutio
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LEMSEE : bttp:/Ims.ctl.cyut.edu.tw/2008233
E-Mail : vcchang@cyut.edu.tw
Office Hour :
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