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This course expects students to understand financial institutions’ various risks and their
management methods.

This course focuses on managing return and risk in modern financial institutions. The central theme
is that the risks faced by financial institutions managers and the methods and markets through which
these risks are managed are becoming increasingly simi

Teaching Approach: Lecture, Class discussion, Presentation

£4 : Financial Institutions Management: A Risk Management Approach(6th ed.)
{£3% : Anthony Saunders & Marcia Millon Cornett  Hfifiit : McGraw-Hill (R¥EE R IERE S

2010/2/25 JFB1999-Market response to banks granting lines of credit LI7KER
2010/3/4 Ch.7. Risks of Financial Intermediation RI7KER
2010/3/11 Ch.8. Interest Rate Risk | RIkER
2010/3/18 Ch.9. Interest Rate Risk Il LI 7kEk
2010/3/25 Ch.10.Market Risk LIk Ex
2010/4/1  Ch.11.Credit Risk: Individual Loan Risk L8R
2010/4/8 Ch.12.Credit Risk: Loan Portfolio and Concentration Risk LI7KER

2010/4/15 Ch.13. Off-Balance Sheet Risk RI7kER
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2010/4/29 CH.14. Foreign Exchange Risk Rk Ex
2010/5/6 CH.15.Sovereign Risk L7k Ex
2010/5/13 CH.16.Technology and Other Operational Risks R ER
2010/5/20 CH.17 Liquidity Risk 2k Ex
2010/5/27 CH.18.Liability and Liquidity Management kg
2010/6/3 Ch.19.Deposit Insurance and Other Liability R KER
2010/6/10 Ch.20.Capital Adequacy P
2010/6/17 Ch.27.Securitization Lk Ex
2010/6/24 Final Exam Lk Ex
- FES Assessment: Mid-term Exam (35%), Final Exam (35%), Class Participation (10%), Assignments

= (Evaluation) (20%).
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