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In this course, the lecturer will introduce the financial management methods,
risk assessment methods, supervisory norms for financial industry and
analyze the potential problems and solutions in ALM through real cases in
Taiwan and USA. Students are expected to extend the knowledge learned
from general financial management theory and to understand the specific risks
and practical issues faced by financial industry. The main contents cover risks
of financial institutions, market risk, interest rate risk, credit risk, asset
allocation strategy, capital system, and regulations.
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Course Introduction (LEE, YI-HSI)

Asset Liability Management Theory Overview [
(LEE, YI-HSI)

Asset Liability Management Theory Overview 11
(LEE, YI-HSI)
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Interest Rate Risk Measurement Theory (LEE, YI-

4 2
HSI)

5 Interest Rate Risk Measurement Practice in the )
Insurance Industry (LIN, SHENG-LUN)

6 | Market Risk Measurement Theory 2

Market Risk Measurement Practice in the
Insurance Industry (LIN, SHENG-LUN)

Asset Liability Management Practice in the
Insurance Industry (LIN, SHENG-LUN)

9 Midterm Report (LEE, YI-HSI) 2

Risk Mitigation Management — Futures and

10 Options (LIN, SHENG-LUN)

Risk Mitigation Management — Hedging Strategy

1 (LIN, SHENG-LUN)

Paper Study I - Asset Liability Management
12 | Techniques and Practices for Insurance 2
Companies (LEE, YI-HSI)

Paper Study II- Asset Liability Management
13 | Techniques and Practices for Insurance 2
Companies (LEE, YI-HSI)

Paper Study III- Asset Liability Management
14 | Techniques and Practices for Insurance 2
Companies (LIN, SHENG-LUN)

Foreign Exchange Hedging Practice I in the

15 Insurance Industry (LEE, YI-HSI)

Foreign Exchange Hedging Practice Il in the
16 |Insurance Industry (LEE, YI-HSI) 2
MR R A Y FORRE X5

17 |Final Report (LEE, YI-HSI) 2

Strategic Insights and Reflections in Asset and
Liability Management (LEE, YI-HSI)

18 |ptivpe Z5EMA Lk » LB b Bkl g 18 2
4% > REFBEFREFFLP > REFLFAFY R
PLiEY

KIS E A REFWHRT > FXALIUT F V4 FiFmal
e & R %H W PEET B RS R LR N - A2t
SR IN RS F7E L SAEEE

avm.msfu S WE o R i LR TR S E SR S
P2 AR 3 E o

7~
5H - N
(7 4FE)

AFHEB S NAEe s A - R

o e FHKRE o wdk o RFEEK ]
mik i e b R F o Sl 1w o MR 22 )
it G RKE o Rd T g 140




42— 113%&RH*

o4 Jf 4?;}* FRrEkz: (2% R 7R HE>T 1H)
oH @ > ;—%—;’;L,FJQ :

KET CHHEE HLF BN SRS 538/ 7)
m* 2 TronClass (7> i* iz & ¥ L 2
o4 & Moodle #ici= 5 ¥ T 4

Fh AR * MG A R RF 2 e i)
mMicrosoft Teams ©Google Meet
oE # DB B LA FRP R Y R F]

FApr F (FHE)

AR A miARE R mRki P B mBlSk/T R miTE/EREL
ERTNE N

FRTR (FHE)

mE AT AL mEARa 2 mEg N l?{EF s BATE
OF LFA o J R miEgRHpNFEEY FT
AP A ROR Y TEHML o B oo Gy

27

KEEHE S # 54)

mFF A ik (TR T l;ﬂiﬁ;ﬁ mF TRY o PF
mo EARL ml H3 3 o't R oiBRE oRFh

D # o FFEp

REF AR F 5 é‘»ﬁf-ﬁﬁi("& GooEa k) LA R Bt R P30 A

B (- FERFH T

?’ffgﬂ"ﬁ*gq- F%‘WF%F'& Zﬁ-‘#kv%‘L%L ;%*WF%F'&(EL%IJF%)
OfF 7 22 L EHEF > FEF2 ARG T OFE» 23135

#FF E-mail 5 48 % & 1% : eclee@scu.edu.tw/ 2630

LR

GL:HMIFFTAGFHLT R L)

w31 30% (FR2 755
i A 53R 30% (3R £ A5

N mTpEFiEE 120%

=g S N mE S e SR

(7 47 %) md 2 g 10%
B 5B 0 1096(FE e o B R 2 )
OoX (?’?‘;’bﬂg : ) %

N EHRABHD MBI A RS

3= Tk i N 257 ]

1~ FE p Sk B 5 Bt L gt

ELa I S

L REERE ARSI RPN 0 KPR A ARG T A R BRPG S



mailto:eclee@scu.edu.tw

