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1 董監事與重要職員責任保險需求及投保金額之決定因素

李建然(Jan­Zan Lee) ； 廖秀梅(Hsiu­Mei Liao) ； 韓愷時(Kai­Shih Han)

董監事與重要職員責任保險 ； 訴訟風險 ； 董事會組成特徵 ； 股權結構 ； directors' and officers' liability

insurance ； risk of litigation ； board composition ； ownership structure

預覽摘要

2 期貨信託基金與衍生性金融商品於保險業之應用

詹芳書(Linus Fang­Shu Chan) ； 張士傑(Shih­Chieh Chang) ； 黃雅文(Ya­Wen Hwang)

期貨信託基金 ； 衍生性金融商品 ； 投資型保單 ； 夏普指數 ； 最大報酬回檔比率 ； Future Trust Fund ； financial

derivative ； investment­linked insurance policies ； Sharpe ratio ； maximum drawdown

預覽摘要

3 市場狀態連動跳躍風險下外匯選擇權之評價與實證分析

莊明哲(Ming­Che Chuang) ； 吳安琪(An­Chi Wu) ； 林士貴(Shih­Kuei Lin) ； 王詩韻(Shin­Yun Wang)

匯率波動 ； 跳躍風險 ； 狀態相依 ； 馬可夫調控模型 ； 選擇權評價 ； exchange rate volatility ； jump

risk ； state­dependent ； Markov­modulated model ； currency options pricing

預覽摘要

javascript:;
javascript:;
javascript:;
javascript:;
http://www.airitilibrary.com/Publication/Index?DocID=P20140513002-201512-201612280008-201612280008-93-117
javascript:;
javascript:;
javascript:;
javascript:_Layout_BlockUICustomSetting(function(){PublicationInformationPage_PublicationStatisticsByPublishTypeID('P001'); _Layout_KeyWordSearch('%E8%91%A3%E7%9B%A3%E4%BA%8B%E8%88%87%E9%87%8D%E8%A6%81%E8%81%B7%E5%93%A1%E8%B2%AC%E4%BB%BB%E4%BF%9D%E9%9A%AA');});
javascript:_Layout_BlockUICustomSetting(function(){PublicationInformationPage_PublicationStatisticsByPublishTypeID('P001'); _Layout_KeyWordSearch('%E8%A8%B4%E8%A8%9F%E9%A2%A8%E9%9A%AA');});
javascript:_Layout_BlockUICustomSetting(function(){PublicationInformationPage_PublicationStatisticsByPublishTypeID('P001'); _Layout_KeyWordSearch('%E8%91%A3%E4%BA%8B%E6%9C%83%E7%B5%84%E6%88%90%E7%89%B9%E5%BE%B5');});
javascript:_Layout_BlockUICustomSetting(function(){PublicationInformationPage_PublicationStatisticsByPublishTypeID('P001'); _Layout_KeyWordSearch('%E8%82%A1%E6%AC%8A%E7%B5%90%E6%A7%8B');});
javascript:_Layout_BlockUICustomSetting(function(){PublicationInformationPage_PublicationStatisticsByPublishTypeID('P001'); _Layout_KeyWordSearch('directors' and officers' liability insurance');});
javascript:_Layout_BlockUICustomSetting(function(){PublicationInformationPage_PublicationStatisticsByPublishTypeID('P001'); _Layout_KeyWordSearch('risk of litigation');});
javascript:_Layout_BlockUICustomSetting(function(){PublicationInformationPage_PublicationStatisticsByPublishTypeID('P001'); _Layout_KeyWordSearch('board composition');});
javascript:_Layout_BlockUICustomSetting(function(){PublicationInformationPage_PublicationStatisticsByPublishTypeID('P001'); _Layout_KeyWordSearch('ownership structure');});
javascript:;
http://www.airitilibrary.com/Publication/Index?DocID=P20140513002-201512-201612280008-201612280008-119-144
javascript:;
javascript:;
javascript:;
javascript:_Layout_BlockUICustomSetting(function(){PublicationInformationPage_PublicationStatisticsByPublishTypeID('P001'); _Layout_KeyWordSearch('%E6%9C%9F%E8%B2%A8%E4%BF%A1%E8%A8%97%E5%9F%BA%E9%87%91');});
javascript:_Layout_BlockUICustomSetting(function(){PublicationInformationPage_PublicationStatisticsByPublishTypeID('P001'); _Layout_KeyWordSearch('%E8%A1%8D%E7%94%9F%E6%80%A7%E9%87%91%E8%9E%8D%E5%95%86%E5%93%81');});
javascript:_Layout_BlockUICustomSetting(function(){PublicationInformationPage_PublicationStatisticsByPublishTypeID('P001'); _Layout_KeyWordSearch('%E6%8A%95%E8%B3%87%E5%9E%8B%E4%BF%9D%E5%96%AE');});
javascript:_Layout_BlockUICustomSetting(function(){PublicationInformationPage_PublicationStatisticsByPublishTypeID('P001'); _Layout_KeyWordSearch('%E5%A4%8F%E6%99%AE%E6%8C%87%E6%95%B8');});
javascript:_Layout_BlockUICustomSetting(function(){PublicationInformationPage_PublicationStatisticsByPublishTypeID('P001'); _Layout_KeyWordSearch('%E6%9C%80%E5%A4%A7%E5%A0%B1%E9%85%AC%E5%9B%9E%E6%AA%94%E6%AF%94%E7%8E%87');});
javascript:_Layout_BlockUICustomSetting(function(){PublicationInformationPage_PublicationStatisticsByPublishTypeID('P001'); _Layout_KeyWordSearch('Future Trust Fund');});
javascript:_Layout_BlockUICustomSetting(function(){PublicationInformationPage_PublicationStatisticsByPublishTypeID('P001'); _Layout_KeyWordSearch('financial derivative');});
javascript:_Layout_BlockUICustomSetting(function(){PublicationInformationPage_PublicationStatisticsByPublishTypeID('P001'); _Layout_KeyWordSearch('investment-linked insurance policies');});
javascript:_Layout_BlockUICustomSetting(function(){PublicationInformationPage_PublicationStatisticsByPublishTypeID('P001'); _Layout_KeyWordSearch('Sharpe ratio');});
javascript:_Layout_BlockUICustomSetting(function(){PublicationInformationPage_PublicationStatisticsByPublishTypeID('P001'); _Layout_KeyWordSearch('maximum drawdown');});
javascript:;
http://www.airitilibrary.com/Publication/Index?DocID=P20140513002-201512-201612280008-201612280008-145-184
javascript:;
javascript:;
javascript:;
javascript:;
javascript:_Layout_BlockUICustomSetting(function(){PublicationInformationPage_PublicationStatisticsByPublishTypeID('P001'); _Layout_KeyWordSearch('%E5%8C%AF%E7%8E%87%E6%B3%A2%E5%8B%95');});
javascript:_Layout_BlockUICustomSetting(function(){PublicationInformationPage_PublicationStatisticsByPublishTypeID('P001'); _Layout_KeyWordSearch('%E8%B7%B3%E8%BA%8D%E9%A2%A8%E9%9A%AA');});
javascript:_Layout_BlockUICustomSetting(function(){PublicationInformationPage_PublicationStatisticsByPublishTypeID('P001'); _Layout_KeyWordSearch('%E7%8B%80%E6%85%8B%E7%9B%B8%E4%BE%9D');});
javascript:_Layout_BlockUICustomSetting(function(){PublicationInformationPage_PublicationStatisticsByPublishTypeID('P001'); _Layout_KeyWordSearch('%E9%A6%AC%E5%8F%AF%E5%A4%AB%E8%AA%BF%E6%8E%A7%E6%A8%A1%E5%9E%8B');});
javascript:_Layout_BlockUICustomSetting(function(){PublicationInformationPage_PublicationStatisticsByPublishTypeID('P001'); _Layout_KeyWordSearch('%E9%81%B8%E6%93%87%E6%AC%8A%E8%A9%95%E5%83%B9');});
javascript:_Layout_BlockUICustomSetting(function(){PublicationInformationPage_PublicationStatisticsByPublishTypeID('P001'); _Layout_KeyWordSearch('exchange rate volatility');});
javascript:_Layout_BlockUICustomSetting(function(){PublicationInformationPage_PublicationStatisticsByPublishTypeID('P001'); _Layout_KeyWordSearch('jump risk');});
javascript:_Layout_BlockUICustomSetting(function(){PublicationInformationPage_PublicationStatisticsByPublishTypeID('P001'); _Layout_KeyWordSearch('state-dependent');});
javascript:_Layout_BlockUICustomSetting(function(){PublicationInformationPage_PublicationStatisticsByPublishTypeID('P001'); _Layout_KeyWordSearch('Markov-modulated model');});
javascript:_Layout_BlockUICustomSetting(function(){PublicationInformationPage_PublicationStatisticsByPublishTypeID('P001'); _Layout_KeyWordSearch('currency options pricing');});
javascript:;

