C

31

47

75

91

99

ﬁ Eﬂ lﬂ I!ﬁ E iE | 5 FJ | Review of Financial Risk Management
2 0556H B SEM

O N T E N T S

Bif&®X Academy Papers

TERARENTIPEIS R B N HVN EEE SRR LER - RIS T AMER B EERN

The Hedge Ratios and Performance of Currency Futures with Time-varying Correlations
#IEF Anthony H. Tu #EHE  Karen Chung

FRER R THREE RO
Interest Rate Risk and Optimal Gap of Bank
¥#E® Chien-Heng Tu

ERENRIGTME BRI TCRIEAAFEFNIER
The Empirical on Valuation of Credit Default Swaps —Application of TCRI Information
MAXH Da-Bai Shen EEE Chih-Ming Ling

ESHIE Business Forum

BRI ERNRZ RO IREEE
EIFIGRARCTIRIG

BYEXERRISRFEAEZEZZE
KIEFR

JCICE{ JCIC Column
$RITHEENBase] 1RSI IRFSERREN— BsEchl) TBEAERED 1 2ER
ElCAE 2

BRI ESRTATERE RN

e

EUEISED





