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(1) DeRosa, David F., Foreign exchange operations: master trading
agreements, settlement, and collateral, Wiley finance series.

(2) An Introduction to Foreign Exchange and Money Markets, The Reuters
Financial Training Series, John Wiley & Sons (Asia) Pte Ltd.

(3) Walmsley, Julian, The Foreign Exchange and Money Markets Guide,
John Wiley & Sons, Inc.

(4) Roth, Paul, Mastering Foreign Exchange and Money Market: A Step-
by-Step Guide to the Products, Applications and Risks, Financial Times
Pitman Publishing

(5) Murphy, John, Technical Analysis of the Financial Markets: A
Comprehensive Guide to Trading Methods and Applications, New York
Institute of Finance

(6) Smithson, Charles W., Managing Financial Risk: A Guide to Derivative
Products, Financial Engineering and Value Maximization, 3" Edition,
Irwin Library of Investment and Finance, McGraw Hill.

(7) An Introduction to Bond Markets, The Reuters Financial Training
Series, John Wiley & Sons (Asia) Pte. Ltd.

(8) An Introduction to Derivatives, The Reuters Financial Training Series,
John Wiley & Sons (Asia) Pte. Ltd.

01/2026 10



VI. 3% 2 - SEEE
1L (I#& R (EE R R EmL ?

A AT EERRATE bR o

B. & RE R B AR HY S B -

C. HEREEHME S LL5E ST Y JEf -
D. XS FREBITEYHITATER -

2. HMER G IEZE L NS ?
A X o AR E G 8 5K 5 B BE B8 R S U ABE I

B. EHESBGIETE bR ECR
C. sy A ELE b B B S &

D. 1750258 v DU ) 4 1 S B JE B 7K1
3 FFE—REmZITHEE /KPR EREEE (Value at Risk) f+&JT >
B A EEHY IR MR R 7
A ZEBAOSZNTEEEHE ST LS -
B. A tLEERAVRTET -
C. MERWABR BRAOSZINTLEIGAZRTHET -
D. #EBmAIAEERL&ET -

4. FERXEGHETHHLITER

USD/IPY IR E(H 119.60-65
USD/HKD H&E 7.7995-00
3 @ H USD/IPY HHEEL 90 -85
3 { H USD/HKD Hf & %5 30-35

Z X HETRRLUMERE A 3 H A KB ZBIHHE T ?

A. 0.065741
B. 0.065678
C. 0.064759
D. 0.064751

5. M EE L E SN 8 A % (8 (at-the-money) 37T RS
S L5 e S HE I R A M SR Y S > LA — B 8 3 B 2

A SEREHARE S 515 0 U HARE < BR U R O U HU R &

B. W SRS I N B g A

C. W& AT AR IR FT FE EOE & E S BIRE AT A(E A K -
D. i AR i S 48 55 S PR 7S B < 1T i L 0 B0 R 48 O T DR 8% B

SEEEK
1.D 2. A 3.C 4.B 5.C

01/2026

o

11



