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(1) Hull, J.C., Risk Management and Financial Institutions, 5th edn, Wiley, 2024.
(2) Hull, J.C., Options, Futures, and Other Derivatives, 10th edn, Wiley, 2022.
(3) Fabozzi, F.J., Bond Markets, Analysis, and Strategies, 11th edn, MIT Press, 2026.

(4)
(5)
(6)
()
(8)

©9)

(10)

05/2026

Thau, A., The Bond Book, 3rd edn, McGraw Hill, 2023.

Natenberg, S., Option Volatility & Pricing, updated reprint, McGraw Hill, 2021.
Wang, P., The Economics of Foreign Exchange and Global Finance, Springer,
2020.

DeRosa, D.F., Foreign Exchange Operations: Master Trading Agreements,
Settlement, and Collateral, Wiley Finance, 2013.

Walmsley, J., The Foreign Exchange and Money Markets Guide, 2nd edn, Wiley,
2000.

Murphy, J.J., Technical Analysis of the Financial Markets: A Comprehensive
Guide to Trading Methods and Applications, 2nd edn, New York Institute of
Finance, 1999.

Smithson, C.W., Managing Financial Risk: A Guide to Derivative Products,
Financial Engineering and Value Maximization, 3rd edn, McGraw Hill, 1998.

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. EHESBGIE]TE R 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. #%EBm AR gEERA&ET -

4. ERXEGHETHELTER

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. il AR il 5 R 9825 S PR 7 R < T ek HH W8 Uik B e 8 Ok W DA B B2

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

05/2026

o

11



