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Practice on risk management and insurance
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The objective of this course is to acquaint the students with the basic
concept of risk and develop a set of insurance tools that will help
them understand risk management. Insurance tools include the
practical of property and casualty insurance and life insurance
policies that are available in the market. Specifically, various
insurance classes such as auto insurance, fire insurance, marine and
cargo insurance liability insurance as well as life insurance are
introduced. It provides working knowledge of insurance practice for
students that can use in their lives. Furthermore, articles from the

professional journal frequently aim to serve as the basis for class
discussions.
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Principles of risk management
Objectives of risk management

Risk measurement and risk diversification
Risk management decisions

Insurance pricing
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SRt T B (Financial
markets and instruments)
EHAEZ TS EEHE LT
2 E. (Money and bond markets;
Money market instruments)
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instruments; Equity markets;
Equity instruments)
LA Gy s 2K B AL 5
M54 55 (Exchange traded
funds; Exchange trading and
over-the-counter trading)
ATEAERERET (FIaFEhF]
Rig%  BEMES > FEH
75 0 #8H > BiE ) Recent
financial innovations (e.g.,
floating rate debt, zero-coupon
bonds, poison-pill securities,
swaps, futures)

Fip B B E RIS (Fund
management and investment
strategy)
SRR T Ryl (Market
efficiency and behavioral
finance)

A SR E 2 TSR & (O] H
(Investment returns in equity
and bond markets)
Al (Mid-term Exam)
e FL BT E G

( Performance of hedge funds;
Statistical arbitrage )
RN SETER]

( Return based trading
strategies; Business-creation
strategy )
BT E S EENEEE
! (Funding management &
operation management 1n
business)

T R E 5] (Types of
markets; Limit Order Markets;
Bid-ask bounce (Roll); Adverse
selection (Glosten-Milgrom))
RS R & A
(Microststructure and
Investment analysis)
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( Expected portfolio returns
and variance; Utility functions
and expected utility; Risk
aversion; The mean-variance
problem )
R EAME AR E B A w]
&L (Capital allocation
with other utility functions
(CARA, CRRA); Estimating
covariances: the index model
constructing (Capital allocation
with other utility functions
(CARA, CRRA); Estimating
covariance: the index model
constructing)
JEBIEAY ~ EFaH pl BAAE Y
{75 (Types of risk; Risk
17 decomposition; Value-at-risk

(VaR); Risk-adjusted
performance measures)

18 HAAE 378 (Final-term Exam)
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Self-written published Dr. Chao Yuang h018
Textbook Shiang

MNE Investment and Risk Management in China

Author: Dr. Yuang Shiang Chao

ISBN: 978-3-330-82095-1
| pEn Sf\lllbhs.hiflg hogse: Golden-light Publishing company

ebsite: https://www.goldenlight-publishing.com

https://www.goldenlight-publishing.com//system/covergenerator/build/2139
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