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USD 1.00 = TWD 29.65/75 ; BT/ NE AT E H BRI 5
USD1.00 = JPY 82.55/90 - sERSRA T4 HE ! H Bl =M HIME=R ?
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1. &R EpE (pure-damage risk) 7 E

. B—EHERBAsRERE (pure-damage risk )
ReiEpE (speculative risk) 7 B
BE—EHERIEE R (speculative risk)
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A ~ Write out the enterprise risk management process (Hint:there are 9
standard process in enterprise risk management process)

14 ~ In this course , especially discussing about ERM(Enterprise Risk
Management), Professor Chao will concentrate on banks and financial
institutions. | point out that there are seven main risk categories concerning
about analyzing the ERM in detail.

Typel.  Market risk

Type Il.  Credit Risk

Type H1l.  Operational risk

Type IV. Liquidity risk

Type V. Strategy Risk

Type VI. Reputation Risk

Type VII. Expense Risk

(1)  Explain the definitions of the above seven risk categories

(20  To choose which risks belong to the following risk

A. Management Risk ; B.Chosen Risk ; C.Consequential Risk

Indications: Q8 — Q9 mentioned above, you can find the reference answers
in the file “Chapter 1. Risk Management Concepts”
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