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6. @NA1991999UsENBUNTI3BUNTSAOY (Reference material)

n. ATLATNLNED

n.1 Bellini, T. (2019). IFRS9 and CECL Credit Risk Modelling and Validation: A Practical
Guide with Examples. California, U.S.A.: Academic Press.

.2 Brigo, D., & Mercurio, F. (2006). Interest Rate Models—Theory and Practice, with Smile,
Inflation and Credit (2" ed.). Heidelberg, Germany: Springer-Verlag.

n.3 Copeland, T., & Antikarov, V. (2001). Real Options: A Practitioners’ Guide. New York:
TEXERE.

n.4 Fabozzi, F. J., & Mann, S. V. (2010). Introduction to Fixed Income Analytics: Relative
Value Analysis, Risk Measures and Valuation (2@ ed.). New Jersey, U.S.A.: John
Wiley and Sons.

n.5 George J. (2012). Counterparty Credit Risk and Credit Value Adjustment (2" ed.). New
Jersey, U.S.A.: John Wiley and Sons.

n.6 Haug, E. G. (1998). A Complete Guide to Option Pricing Formulas. New York, U.S.A.:
McGraw-Hill.

n.7 Hull, J. C. (2018). Option, Futures, and Other Derivatives (10" ed.). New Jersey, U.S.A.:
Pearson.

N.8 Jackel, P., (2002). Monte Carlo Methods in Finance. West Sussex, U.K.

n.9 Pinto, J. E., Henry, E., Robinson, T. R., & Stowe, J. D. (2015). Equity Asset Valuation
Workbook (3" ed.). New Jersey, U.S.A.: John Wiley and Sons.
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n.10 Ramirez, J. (2015). Accounting for Derivatives: Advanced Hedging under IFRS 9 (2™
Ed.). West Sussex, U.K.: John Wiley and Sons.
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1 Introduction to IFRS 9 and TFRS 9 - U588 9nNFnag1dashanU s unIuAnLIIY
Tutu

- 19N&13 IFRS 9 wag 41NIg1UY Tu Dropbox

2 Valuation of Basic Assets - US98 EJﬂéT’JEJEJ"NLLaxLLaﬂLﬂﬁlaummﬁmﬁu
- Market Prices ‘Lu%y’u
- Theoretical Prices - 1@NA1TUTLNOUNITUTIYY
- Equity Pricing - nildde n.4 wazg n.9

- Government and Corporate Bond

Pricing
3-4 Valuation of Derivatives - UT3818 ﬂﬂﬁaaﬂ’mLLazLLaﬂLﬂgaummﬁmﬁu
- Derivative Types iusi'?u
- Closed-Form Formulas - 1BNA1TUTENBUNITUTIYY
- Monte Carlo Pricing - 980 N.2 N.6 1.7 WAy N.8
5-6 | Credit and Debt Value Adjustments _ U35878 BnfegaazwaniUasuAuAnLTiy
Tudiy
- 1PNANTUTLNBUNNTUTTENY
- nilsde n.5
7-8 | Hedge Accounting ~ U538 enfetsazianUAsueuAniy
- Hedging Techniques iu%u
- Types of Hedges - 1NANTUTENBUNITUIIYNY
- Hedge Effectiveness Assessment - wilsde n.10

Mid-term Examination (wiinAzuuy 50%) : Suwasiaudil 3 ganau 2562 1981 15.00-17.30 w.
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AN VOLTn) AaNITUNISBIUNITAIULAHD
9 Introduction to Expected Credit Loss - USTENY BnfBgLazaniUasuANAnLY
Modelling Tutu

- 1NANTUIENBUNTUTIENY

- wilsde n.1
10-11 | Default Probabilities _ usseny endiegeuazianiUdsuniudediy
- One Year ‘Lu%y’u
- Life Time - PNA1TUTLNDUNITUTIVY
- yilsde n.1
12 Loss given Default Modelling - U538 BnfetsazianAsueuAnLiy
Tudu

- 1NANTUIENBUNNTUTIENY

- Msde n.1

13 | Prepayments - U35818 gnFnagakazkanUasuauAnLiy
Tuu

- 1PNA1TUTLNOUNITUTIUY

- nildde n.1
14 Scenario Analysis and Expected Credit - UT58918 8nfeEnslazuaniUdguaNAnLTl
Loss Tutu

- LPNA1TUIETNDUNITUIIVY

- nisde n.1
15-16 | Valuation of Embedded Real Options in - ussEe BnfetskazLanAsueUAnLiy
Long-Term Contracts Tutu

- 1PNA1TUTLNOUNITUTIUY

- J9d@e n.3

Final Examination (UutinAzuuy 50%) : Jutdnsdi 7 suanau 2562 11an 13.00-16.00 4.




