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FE501 283438} (Stochastic Calculus for Finance) 1.5:0:1.5
2 BHAME F83stS TRt GEAAHS e g Aoy vta e 22 EET 9
AAE FFea, gide] B 58S 2l FH, o EF RS AlLteitt

FE502 &85 4% (Statistical Analysis for Finance) 1.5:0:1.5
2 BEe ggiEoks IR sk A EAA ot FAEA VIHE AFste Ao 1 530
ATH & &A= TAA FE, 7HEAA F AR BE HES TREA "

FE503 &2} 2 Ax71AAA 9 282 A3 (Fundamentals of Investment and Asset Pricing) 1.5:0:1.5
Fapol2 9 At AAAR e SR dEE 58S 5o dvh. VEY F8AARY, YEZFL
o]lZ W thekst JPAAARF S Uk =9, arbitrage 9 AAMAZAA Y 22 AIYEL WA =

o =
=
FE504 )@ ¥4 (Analysis of Fixed Income Securities) 1.5:0:1.5
AAL AAA G digh FEA ol E FFe olE v RE AU 54 9 A FFE WA
T 8AES g oz 7ty 54 9 Wste] 5A4E& A £ @Y ojxE A
& 45t FHold, AWAIE 5 #AFE Y, UiAlE A9 disk 24 mFe] A
R2h=

FE505 S AAE 7|2 (Derivatives) 1.5:0:1.5
B B5e dAE hed 7H 71 2AQ AEE AR, A, &4 Aks

pricing ¥ hedging®ll thste] FH-ghr}, 2 I A wlE o]e} Ze A S F§ Foko] tE s
o] olglo] 7]Z7} & Flo|th

FE506 A|53]4|(Financial Accounting) 1.5:0:1.5
2 BEe AFEAY 71242 MdS TRt AFAHRY o] &xte] #AAHAA ANFARLE ol
A5l WHe 71xFQ EL AlFseE AL HHow )

FE507 A5A] ¥+ (Financial Statement Analysis) 1.5:0:1.5

K

AFAE 24 72 wdForA AFARE T3 A 2 AFAR 4S5kl 719 v

.
o ole), ATHH L AFEES dZstn T F4 A v

_,d
[
rot
v

I (Computer Programming for Financial Engineering I) 1.5:3:1.5
2 s 553 dFFAEdA 5853 et HFH T2y VPSS uSsta olE

1§t THEY Horel BP /NS AFHHE THH B AL BHow Pk

FHENN BFL weE e tate] FRadt GBS FHFE FH We
WS o2 GHAAGlE, AdelR, @ S $EIA

¥ owaEe FEES ATAAYEOA FETl Wed AFE TzadY /Ue WasL o

o H&&sh Lok e VMS AFHE T BHe S HHoR I



FE511 &-83ll4 888 (Applications in Stochastic Calculus for Finance) 1.5:0:1.5
o] HE- FAgE] V) Zo|ESQ] ﬁ@%%ﬂﬂo] o|EH TAHE AFsta, v A A e AAA
Rl

numeraire M3 55 T3 FANEY /1A S 2GSt gst HHES AFSoL
FE512 &8 AZFE A (Econometric Analysis for Finance) 1.5:0:1.5
HES FFEFE AFTsts SASdA L3 A AAS dEsta ol F3l9 2=

=R = Ae) =
pi j=jNcH =
pAeke 5US BUe AL BHew wvh A AR dERe] U@ olE, A§EEUY
= 3]

FE513 XEZ# 2 A3 2 &9 (Portfolio Optimization and Management) 1.5:0:1.5
EEZZLE 9st=d oA AR 7Y B oolrES UFH S fgk oW 8 tETh
ZIEAQ HA XEZE 2y g AMAdE BREEC] ANHEY JHE AL 1H/9 &9
BE o]FER I gEr}

FE514 o|&A& 717+ +Z(Term Structure of Interest Rates) 1.5:0:1.5
o] JEE oxgo VT #HE vt EFPE dist AFEAS s ARk ojA-& Y A

& A it =
of gt olgls HHow v @rloAERY, FAAYRY, AwolfEgry P AFRY T &

=
$57h Fe BPEY oE3} ATHEES JEL

FE515 g3 A4} (Advanced Derivatives) 1.5:0:1.5
2 EdAE gAdEel e s olES Bk Zo] odld 4 A ste RS HHog g
= El 7HA] A=A d Sd

o SAECl B DU ol £4Q BYEY FAAE, g E B olel
5 9 RLEAF Folde BBES B

FE517 AAANZARE ¥4 2 o5 (Analysis of Economlc Indicators and Forecasting) 1.5:0:1.5
o] JEoAN AAAEES] AAY AAHE dotsl=d {5 &8st HE Mt oA e
O ZHM, LA 7dEE, ojAE, AEE T& A o, o2 &3 Erl

FE518 B33 g 2A239 Y (Principles of Insurance and Risk) 1.5:0:1.
of M2 R g ¥ B bl g dYE olsste=d TS Frh U5 WA, B
A9, mutuality principle, 918l gt 43, Hd7Ms9E, nEgx g # e t
of tigh az-g e o]y 7wl glo] AR FoAdd iM% AFgrt.

FE519 #8329 AHEFFH FA(Estimation of Financial Engineering Models) 1.5:0:1.5
Bougo ZgFstngo HEAoR ALEHE ARH FAVES FTHe A EASo|
a3 5 e 58S Fgstr. GMM, MLE, EMM, MCMC$} R 24274 %?ﬁ%ﬂé% o &g FAHE
S A E,

FE520 &84 %A A2 (Financial Securities and Their Design) 1.5:0:1.5

AR GEAFE TELAA £k TEAS] Dol sie] ) DALk o AR
o B4 olgstel Ad Buh 24F FAd delne FUEE B4 B4
B P P

e o

A 8hH 2(Simulation Methods for Finance) 1.5:0:1.5
FEwokllA 71 E3] AMEEE WHE JFed shyolt) B u3Ee vt A&

ol MHEES FREI o]l FFEIF AL Er} vhekdt Monte Carlo simulation < &
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FE522 LEFFSAZFEA (Advanced Econometric Analysis for Finance) 1.5:0:1.5
2 A5 ST ENAA &FHE I5AE 2AES AEsta olE Fdle s8ARE 4
St HgS okstE AL B o2 st} panel data, VAR, GMM, error correction model 5& &
B v}

T 1L

£ (Real Estate Investments) 1.5:0:1.5
Fxol| gk 71E o3& Fax} $rt. o] & HEl FAES |xolEM Uig A
2 4 X}*}Oﬂ g3k S8 - EAAE EA%) vpx oz FA 7} AR

FE524 o|x-& I} AAHE (Interest Rate Derivatives) 1.5:0:1.5
2 AEE oxkg VR gigk thket RYEF o|xg wpAAE
A Fe TAE oAE 7| Ro) Bl #H$ dFoE W FAA
AEEY Fx9 MEZ2A, A Solth

FE525 SAAE -8 (Management of Derivative Positions) 1.5:0:1.5
B wHEe gokst Gyl ekl FHESE mgo] A, oAt A,
T UGS FLIAGE] G2 o] & 7}7—:‘.7‘%7@, 74, TEZZ Fe Tl Tt

FE526 29823 ##|(Operational Risk Management) 1.5:0:1.5
B iR e Fg7|BoMe S92 FHS 9 P29 4 2 #ByhEs uFEd,

53] HH A (power law), extreme value theory, BIS 71 Al, advanced measurement approach, model risk &

FE527 A EA 2 A#Ad=F(Security Analysis and Trading Strategies) 1.5:0:1.5
2 AEe TAANY B4S Bt AAES st WS AR, o AFshe Folty, B I}
Eo A AHHE FAle 284 AV, 71y B4 7124 24 58 X oo FAUES
A B o] E Hgo R HEAAYE Bl HAAFAE AFs] 2.

FE528 &A1 &8 23 %7 (Financial Market Risk Management) 1.5:0:1.5
2 fEoME F§A17de g dig A olE UEC Al digk gkt sy Wy
S AEEE AR, AN Y33 E S /\]%}H?ﬁJ SAUNHEE =93t}

FE531 28533478 (Numerical Methods in Finance) 1.5:0:1.5
o] I %%_—}Oﬂ 3 §°] AL EE FAHAREES a3, olF R F535Y o8 &
Al S8 He HEFolg. o] JEgAN gFE= Y& FAERd, 889 kEA, AFEAAT
A, FAH 47 & g

FE532 #8A A9 ¥4 (Financial Time Series Analysis) 1.5:0:1.5
2 52 AAEEN 7HS o]&sle] FEARE BN B2 AT B R4S AAE

A#A 4, ARIMA 23, Cointegration 5o #38le] FH38la, o2 &85 AlA<L Z}Eoﬂ g3 Eo

FE533 3B} Al 52 (Behavioral Finance) 1.5:0:1.5
2 52 FgHo|EE o] &3l AFFARe] qEE AWt o] E3t oy T8 AT lA
UeluE oy @4& ddgstazt du deEAFeolEe Vdegely a8 oY



implications< aLZHsl] ).

FE534 A&7y W AL 9APAE(Credit Risk Modeling and Credit Derivatives)

1.5:0:1.5

ALY 2aARYS oIsta o]t
X Y
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# o5 nhELh

FE535 TAAE A AZF(Derivatives Trading Strategies) 1.5:0:1.5
2 IG5 g AgEd Be XS uigo R sANE ARES g Erh B fE A= I
A 712ARAE 3 AR 7Ee] A AR AR, AGE T2 Al A=, 7122 B Al g

AAEES o] 83 AT, FALEFS o83t T AT & A Er)
FE537 S A& XA 7] (Statistical Arbitrage) 1.5:0:1.5

2 e ggs FAH WHE o83 AUIES At B 5 pairs trading, 7FX FAl
contrarian methods, momentum trading 5= A7l8lar, o8] thkd 2AES o] &3 Aetr] FxF71H
S &g

FE538 &€&z =9 III 3:0:3

FE3 AZEYO FAAMo| BRI 7xFH oy o], Ay Fx W dudEs A9 A

71HE gEn

FE539 AAtF-8(Computational Finance) 3:0:3
&S ot agAoly AEs dioje AHYE % AZEY S s Zas XAy FHE

FE540 #8338 AFAT L 7]A <4 (Artificial Intelligence and Machine Learning for Financial
Engineering) 3:0:3
et d e AFA T 7AEGS gt

o = = = vl
F39 FollA ASHE AvE LuFS A B}

FE541 B34 (Mathematics for Insurance) 1.5:0:1.5
o] e F2 APRFPe FHE BY o]E 7[xAA FAHLLE A
d "o 8ty wjA S Aofeit olat vimE Iy, A= Ig AU
3 Y2arnds 93 g9 S8 =A AHE

FE542 g F§A A8 %24 (Advanced Financial Time Series Analysis) 1.5:0:1.5
2 A5 FHAAEREN wHEdA wE UES VYo R HU} Iy AAE 24 7l #sho

+ state—space models, VAR model, Cointegration test, GARCH, VECM
ol #ste] FF3EAL, olE w& AAIE Azl A& Erl.

FE543 &8 A1 A1 Al F+%Z(Financial Market Microstructure) 1.5:0:1.5
o] B} T2 AR APHEH BF o]E9 A FAHALAE MHYsty, RIS HES 4
3 "ot 8ty A S et olat viEE I, A2 g AUNEHI, olHe BEFHE B
g glaards 9] w9 &8 =R AEE,

FE544 H-54F 215 QA 2L 7)el 23} AA(Mortgage Backed Securities & Other Structured Securities)



# 352 Pass—through 2 CMOE X33 gt GuF AdAS Lolsta, Ad A7t 89
271708 29 B = BYS 270y o9l Ve s AWE 2

£ F A=A (Contemporary Topics in Derivatives) 1.5:0:1.5
2 fEAME F8F8, JAdE Foke] $E8AEE tET AFEIEAY 2 2
e B2y ZA A & AFee e FEHoR d

FE547 ¢x8& A#"l 2 AF3F A 7)Y (Algorithmic Trading and Quantitative Trading)1.5:0:1.5
o] I duglF AYZIEE X g dEH HES o83 AYIHS aEt oF
X,

o =
213t backtesting, optimaldt A=, LEZE L 74 5& =9t

FE553 thA| 5A}(Alternative Investment) 1.5:0:1.5
o] T 7| AFAAEL QAFAR EFE & JdE FAb #sto A E B4zl g
FE554 AAXEZ# L %9 (Fixed Income Portfolio Management) 1.5:0:1.5
2 352 AE XEEZYL9 &9 #EHE A olFE 9EL oAEAEFEY AT ET 259
EA4E AFEI olgd AT ES VINte R FHA 4‘5:&?40 g T W 9 53 g2 &9

FE557 AHEA# 718 (Commodity Trading) 1.5:0:1.5
7122 AE Al ek old, T JAAEE 9 B4 agla BRI ge =9 E gy Ed U
k8t AEA Y] EAY o wE Fx7|H i) oAsie

%A A ARl gF oldl, BE ARE 9 B4 a3 B E dd =g @ =9 o
Fe AEALE] SAY q0] WE FAIE te) 7w

FE564 HH A& (Introduction to FinTech) 1.5:0:1.5
2 udEdaes A2 IT 7|2 389 382 3 =84y HsE 5
computing 71%# IoT 7]<©] payment system, electronic currency, e—Tax ofolA] ojw A A&
HERE AAE] azei),

r R
(i
ot
iu

n
ol
@]
o
e
o,

§ HoHd Al & (Financial Information and Security Design) 1.5:0:1.5

ol 2= 587 ICT 71&°] §3F He FZol| #3k Bt AHUAS Lolsta S8 A A5

o & e dH A HobAERS AsluA R TH A Kot st VeS ul-a Hoks tARel g
ks

G o] E] &4 (Cross—Sectional Financial Data Analysis) 1.5:0:1.5
W g EolE S RAsE Hehte olfEe AR o5 AAYHe
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FE568 Wl Ho]HE o] &% X843 ¥4 (Big Data Analysis on Credit Risks) 1.5:0:1.5
© uaEe A 54 B2 B4 a3 VS g AEAA B dolHE o] &%
A8 BAel dis TR Ba o ggoR 2F olit Hi udolHE 8% 89
4 9 #g sbsAel b azeE Bo

FE573 A Al el A 9] FA719 (Investments in Private Markets) 1.5:0:1.5

B BEgME AR (private equity) FAF tlsk 7)1 E o]dE FaAl sttl o2 93 FAE9 /%
o]Zo] Wiz A& WA st AtEldTE Sl Adel a&HolA EsARt 44 Ves B3
Z1delv AA Aol ﬂd 7199 54s AT olg EWE o3 7|gEel Fatel dlolA

FE583 9]=-8 FX}7]H (Foreign Currency Investment) 1.5:0:1.5
ej=rgto] tigk o]24 ol & ulgoR 9F3AY H 3dd FEFES Folstn 9T 3A 9
7198 2 A sl =9l st.

o

FE587 A7 E 2o A3 34 (Estimation of Asset Pricing Models) 1.5:0:1.5
o] JﬂrE—‘l A7 el gk AF RS Fastal, adAe, Jd4=2)E 2] W€l representation? T2
TAES tUEY. GMMelY 3dd B3 3o AlEFA WS o] &sle], QRQEY S F43
FE600 58338554 (Special Topics in Financial Engineering) 1.5:0:1.5
o] WI}EL A 5L AAA Wsta HAEHIL Y= FEFTERR] HA =AES UFaA 3
o},

FE617 A2Hg4£5 7} (Distinguished Lectures in Asset Management) 1.5:0:1.5
o] HEFAM = ALl 3t HZ o|FES HAE UA =93t

FE619 &8 %857 (Distinguished Lectures in Financial Engineering) 1.5:0:1.5

of FEANEL WA WsHe FEIE Rkl Azo] THHE FaT FAS BAL 9T /PE
e,

FE627 A& Al#]lAF(Cases in Asset Management) 1.5:0:1.5
2 EqAE ALEES ok SEAMEE tEY. AHHEA 2 Z2AE FS B3 FAA] &
Aol &l T2y FAN AR ] AT AL FHEAHZ I

FE628 F23AE Al#ldF(Case Studies on Risk Management) 1.5:0:1.5
st 8713 A, A8, &9 g3 5 AdkEd gaa #Ee g AEE BAS A AFe
ok AR *—1 42 I2AE F3d5 FI FALA TAC dE TEE TAS AW dis] dst

FE639 8338 d7%¥ I(Research Methods in Financial Engineering I) 1.5:0:1.5
& Fgoste gt o]FES BAE S Ju I HHS AT stHEe B3s 2

3 .-

h=]

= [e}
Follh 9T e] o HES AFY F Qb FANNA el ABAAL g

il

H JI(Research Methods in Financial Engineering II) 1.5:0:1.5
2 e %%%"39] ANE olFES HA3 AFIHEES T3l st WHS w$a, ofF
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FE 960 (Thesis for Graduate Students)
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