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FE501 =-§34] 38 (Stochastic Calculus for Finance) 1.5:0:1.5
e FH=Y FEAAS L) vtg A Loy vfEEe) TE FEAA
AAE TEa, PEAQ BakE $5S 2% T, o EX RS A

FE502 8% 454 (Statistical Analysis for Finance) 1.5:0:1.5
2 5 FEEotE TRt 3t dAEANA Zask SAEY 7HE AFste Ao a2 540
ATt B FEAE BAY F2, /MEAA 2 AR B3 VHES FHESHA "

FE503 &2 2 AA71A A A9 28 (Fundamentals of Investment and Asset Pricing) 1.5:0:1.5
FAol2 9 A7 A A Y] 2B dYE 58S HHoR st VEY a8HARY, XEZFL

o2 2 thksl N AAAREFH S hek =9 arbitrage ¢ A AZAA Y ZE AYES w9A #

FE504 AAEA (Analysis of Fixed Income Securities) 1.5:0:1.5
AA QARG g A ols|E FT5lH o]lE vig o= Ao EA L A FEFE A
T 8AES B4 ojxA& 7ty B4 H WEle] EAS #A e, Fd A oxE glxA
& BYsta wHleld, AMAIE 5 #BHFE oFH, A" A& g 72y 23] vl
Hr}

FE505 S AAE 7|2 (Derivatives) 1.5:0:1.5

BogtEe slAAE sked b 712F ) AES AR
pricing % hedging®ll diste] FHRS}h B A HlE o9} &
o] olgfol 71%7} € Aolt}.

FE506 75 3] A (Financial Accounting) 1.5:0:1.5
2 G52 AFFAY 724 NES FHSt AFAFRY o] &2 TAHANA AFARE ol
sAstE WY 7124 58 AFEe As HHo=

FE507 A5A#| ¥4 (Financial Statement Analysis) 1.5:0:1.5

ARAE B4 7% wRRoA ALAZE B A L AFAL BHS Faho] 7199 v

9 oo}, AU R BBEEE AFdn FAN S g vk,
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(Computer Programming for Financial Engineering I) 1. .
R @_%5“3%01171] Fgetl Bed AR 2oy e wgea oF
o] g3t w&338 ok Tt VWS HAFEHE FE3 He S HHoR g
5332 E (Modelling in Financial Engineering) 1.5:0:1.5
o FETolA BYS wEE A diste] 3R B FFAY UYR Ee

(]
ks
w93 o] & FAZMAAA | E, Ao, A Fol %%0}74] o

FE510 28§38 =39 II ( Computer Programming for Financial Engineering II) 1.5:3:1.5



B owyEe F§FE AFFAEANA FEFstd o3 AFE Tz 7|HS agE ol
olg3lo] &3 ok tdd VWS HFHE FEI He AS 5HoRE g,

FE511 &-&34 888 (Applications in Stochastic Calculus for Finance) 1.5:0:1.5
o] B&EE A FEY] T xolER] AAFTHA LY oA ZEAE AFsta, Wr|EHA AT AAA,
numeraire 9% & F3 FAGEe] HAS AAHSE Y YHES AT

FE512 S8 AZFE 4 (Econometric Analysis for Finance) 1.5:0:1.5
2 52 F5EorE dFse gAEdA F A AAS Adsta o]lE E3le] e8RS
A% Y8 ddste AS HHoR sk Ak AEA Y g Ee dig olE, HeFHH
2o #sto] AFsch

©Q FHA3} 2 29 (Portfolio Optimization and Management) 1.5:0:1.5
Gsl=d oA A 7IH R olfES gFEH QAS A% HEH & Ui

7124 HAY rEEEL Ry gt MAE B E5o] UHEY FEHE AT 2/ Yl
Bt ol E X A tET
FE514 OIX]-% 717+ 7+Z(Term Structure of Interest Rates) 1.5:0:1.5

o BEe o 3%
A e ool Beos aeh Wlol A E Ry, TAGANRY, AEol4Eny L AGRY § @

=
7} e mYSe) olEd AYAEES hEh

o) ATz FHlE TR WHEA B AFEAL S AW o) Asw
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FE515 a1F3A84% (Advanced Derivatives) 1.5:0:1.5
B o s g digh thkdlk o5 S Hrt} Zlo] olafst = YA F= AL HHow I
oh gpAEel #ek kst o] 24 RYET B, gAE B g8 JHH] A=A S

5 B AAFEAG ol eSS EHA A

FE517 AAAZAE 24 2 o=(Analysis of Economic Indicators and Forecasting) 1.5:0:1.5
o] BEoM AAAFES] AA AEHS Folati F&A TR WS e o AL wle
S 2ZH, 2HzL 79 EE, oJAE, LEE & A dF, ol &8s Er

FE518 vd3 8239 ¥ (Principles of Insurance and Risk) 1.5:0:1.5

o] HEL By e #e B AV g dE oldst= FHE Evh g WA, B9
914, mutuality principle, 918 3 A3 BV, B gAY 7153 2 L FF
of gt FE& st o] 7ol ol R Fool dAAE AETh

5]
e}
ol
—
©

ey AZFA FA(Estimation of Financial Engineering Models) 1.5:0:1.5
TEFTEEYAA BREAO R ALEHE AFH Zﬂﬂmo FE3] A A
= 598 kst GMM, MLE, EMM, MCMCSeF R R4 FAHHH S o]

flo o

=
? 1
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FEAEALAZE (Financial Securities and Their Design) 1.5:0:1.5
B paEe FGAELS FYAaHRY] 489 FFAY] "o wEo] ojw t
gAY gEe 4y EAS o]&ste] Ay Euh 7% FEAU AAdAM F84F
| a3 o|FES nEs Hr)

s

FE521 AlE# o]A ¥ E(Simulation Methods for Finance) 1.5:0:1.5



FE522 238§ A% (Advanced Econometric Analysis for Finance) 1.5:0:1.5
2 A5 F5AFTAEAA ST AT EAES dEa olE FEY v8AEE B4
3t 58S sl AS A o= 3t} panel data, VAR, GMM, error correction model $& &
Falc),

F. 2} 2 (Real Estate Investments) 1.5:0:1.5

FE523 &4t
BBt RERTA BF SR oHE FuA Atk olF A TR slxolEel W A
TE o3, olF EUE AR g 9G-S EUAS BHUT vpARoR A ARTE
o Aol mMAE dae BAw.

FE524 ©]A-& FAAE (Interest Rate Derivatives) 1.5:0:1.5
B RS oxE VbR dig tgdt RYPEF oxE FALEe #Hete FESTE 2 2
Al OFE FAE olAME V| Ro| R #e F3olE H FAAAY o]2E, thYd ojxE A

AES Tz} HAAA, #A Soltt

FE525 FAXNE —‘?:%-(Management of Derivative Positions) 1.5:0:1.5
2 WL st GojadEdd Bt IRt wiglo] §A, ofAt SA4, FUHAAIZTA(ELS)
94T*§"c, o] Fxeo} o] g, 7MAZAA, Y, TEEY L ] Tl #HIoq F

FE526 29823 #d(Operational Risk Management) 1.5:0:1.5
2 WA E FE7]HAA FE2T FTHY 9 fxTe 4 2 AUHS zES
53] Hy= (power law), extreme value theory, BIS 74|, advanced measurement approach, model risk &
o tiste] mE3ch

FE527 A 84 2 A#AZH(Security Analysis and Trading Strategies) 1.5:0:1.5
2 IS A BAE Fote AAHeES Ste WHS YR, ol AFste HEo|th & I
A AFHE FAE 84 ’\1”7}“ Z1Ed B4, 7128 B o5 X3 ggs FAUHEE
AR o] E HlE o R RAFEAAAS F3lo] AAFAE A5G 2ok

FE528 38 AlZ8]23 %2 (Financial Market Risk Management) 1.5:0:1.5
2 EgAE F5AEY g gigk AW olE thETh AGde did ot s Wd
S AEEE AR, JAME fE#AEE s "]@Hﬁ% SAYHE =93

FE531 8% 3)4 7] (Numerical Methods in Finance) 1.5:0:1.5
o] HEL FHFTIoA 3] ALEEHE T H”H“”io Hj§-31, o] & vlgo R FE53TY o &
A &8 RE FEojth o] IHEAgA TFEE WL FIAERY, FEAAY HEA, AFAAR
A, FAH AR S EEe

FE532 S§A A9 E4 (Financial Time Series Analysis) 1.5:0:1.5

BogEo g 105%4 1WE ol gt FEARE A ES ATIY E AEoE AAL
XA A4, ARIMA 238, Cointegration o #slod FF-slar, o=

FE533 3 &) A 52 (Behavioral Finance) 1.5:0:1.5
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FE534 A&8]2~358 2 NE&A/44E(Credit Risk Modeling and Credit Derivatives)

1.5:0:1.5

ALY AARYES Usta olelgt R E A A& AT WY 2 g sadgd o
gk olrE tHETE E &SR EC AMEL A AEE B HAANY 9 g
FALHES w2t}

FE535 HA4E A A (Derivatives Trading Strategies) 1.5:0:1.5

B oOhEe SHEC #d A4S ngoR SASE AdAFS Bd Lok B REeME 54
GET ) 2AN 2, HAE ) A ARAY, HAE T A A, N2 TR A 5
WAES o1 8F AT FAFES 087 F/AF 52 Avu

o

FE537 & 7A13 22 A # 7] (Statistical Arbitrage) 1.5:0:1.5
B AR tgd FAY PP ol§F AP AW B HEL pairs trading, 744 FA,
contrarian methods, momentum trading 5= Z7/lslaL, & ksl z}ARS- o] 83 Ay T

& 2

uf

-
A
O,

FE538 8328w III 3:0:3
83 AZEY Ao dasgk 7|2 T2y Ao, Ax Fx2 9 dugF A 24
7IHS ey

FE539 AAFE8(Computational Finance) 3:0:3
FEEEe foted adgdoln HEst doly AHIE gt AT EY s e XAy FES
sttt

FE540 ¥8%% <AFA 5 E 7144 (Artificial Intelligence and Machine Learning for Financial
Engineering) 3:0:3
et AT T VAIStES Astg, dukEd JAIsks AdE, A Ray WUy &

=2 R84
§83 Popol A AgHE AnE FueBE BELA B

FE541 ¥ 848 (Mathematics for Insurance) 1.5:0:1.5
o] Y& T2 AH o AHAF HY o9 7[xZH A

3 o3 b A S st o)At wiEE by, A o3g A, ol#d dEIHAHEC B
3 g2arnds g8 A9 S8R Ay E,

FE542 13 F A AE %4 (Advanced Financial Time Series Analysis) 1.5:0:1.5

HHEAA wE RS Tvter Bt ug AAE BA 7l sl
Ao}, B 3E o A= state—space models, VAR model, Cointegration test, GARCH, VECM
ol #ste] FE3A, o]E 5§ AAG Azl A48 B

FE543 H8 A &1 Al +Z(Financial Market Microstructure) 1.5:0:1.5
o] &S FZ AEEF #AAE BY o|EY 7xAHA FAHLALE AWeta, REs s AHE 9
3 o3k b A S Als). o)Ak wiEE by A o3g AvfE I, ol#d dEIHAHE B

Y 2aRde A9 oY SEHEA v



FE544 F-54F @Ry Ad 2 7e} %3} 2} (Mortgage Backed Securities & Other Structured Securities)

1.5:0:1.5

B 3} &2 0 Pass—through @ CMOE *3H3h
o]

BE HRE AR 27083, AD B Fad
27148 23 ¥ PR RYe LR o)

.
ool 71e} Fx35F Ade LN

FE545 3} AAE H A=A (Contemporary Topics in Derivatives) 1.5:0:1.5
2 BENM= F5TE, FAYLE ok $E&AEHE tEL AHHE
AZel EAo s £y EAs) Aol s Ayes AL F2F

1%

FE547 ¢x18E& Ad 2 A3 Ad 713 (Algorithmic Trading and Quantitative Trading)1.5:0:1.5
o] HEo|A daFEF AVIHES Eesk vkt AR WS o]&d AYWHES At o
93k backtesting, optimaldt ATFE, TEZZQ T4 & =93},

FE553 A5} (Alternative Investment) 1.5:0:1.5
o] ZEANA 7|BFEAAESY] HAFAR EFE & Jd= TR #ste] 20 E Bt} gl

FE554 HAEXEEZZQ 29 (Fixed Income Portfolio Management) 1.5:0:1.5
2 35S Ad LEZE QY 94 #HE Ay o]fE gEY. oAENEFEY ARITLEF B
EAS ARy o3 AT ES Ve s HA iE%E]S_% TS WH 9 Exe g2 9
YHES &

FE557 AEA# 718 (Commodity Trading) 1.5:0:1.5

AZA FE A U ols), B HAFE L BY aen BAE] B =oF @ =9 o
FE AEANF BB 0 mE T s AT,

FE563 WA 5271 ¥ (Investments in Venture) 1.5:0:1.5
712A 4E Al disk oldl], B SAEE 2 BA aga BRI gid =oE st Ed o
&t AEAFY EAT o wpE FExprIge dis] sk

FE564 WE|A/NE(Introduction to FinTech) 1.5:0:1.5
2 uBEAE ARE IT 7€ 589 §S 3 849 HsE zEs}. 53] Cloud
computing 7143} [oT 7]<0°] payment system, electronic currency, e—Tax oFoA] ojwA A=
F=AE AA S s

8§ 2.¢Hd A £ (Financial Information and Security Design) 1.5:0:1.5
2 uEE 287 ICT 7€ §39 He I B3 Bt gud s st 85100 41F
st ¢ Qe HHA HAAES dFSIAZE S AH A Bk e 7S w92 2ok fAQl S

FE566 A F§do]E]#24](Cross—Sectional Financial Data Analysis) 1.5:0:1.5
2w Jud ggdolHE EAst=d UEYE ofES AT o5 ANHS XA
o}, #+AA S & missing data, datax, truncation, AF5 9 WA 59 ol4E AuH i, ] olr} A

AL gl £3t5 o] = penal dataZs EAE wje] o|HFES Ay iRy

FE567 Y Ho)E]¢} F8AE 4] (Financial Data Analysis with Big Data) 1.5:0:1.5
2 wHEL2 ICTY @Hdo=z Qg a-5ude Jus Aas 43 A2 14 &7 9 3874



5 MEeta, ne] FAAE dwiE TEEFQ AFE gol AFsE WHE Fohve dATE
St Aol FHEHolt. 53| F2e HPCE o] & 845 B4 2348 @

FE568 Y HolHE o] &3 NE&9¥ £ (Big Data Analysis on Credit Risks) 1.5:0:1.5
2 s 2893 54 9 B4 a9z #Ag 7EE A AEAA WA dolgHE o] &3
898 AN diE] FE-E 2a a2 gFgoeR 8F olfrt He vlHoHE &8 4893
A 9 Ay shsAdel die] s 2o

FE573 AFA A Ao A 9] FA}7]H (Investments in Private Markets) 1.5:0:1.5

& AElM = AR (private equity) FAFOl WiRE 7t o] E aLAl Rk olE &) FAREC] Vx
oj2ell g ATE WA i, AHATE T FPol mEHA HaARt HAF TEs B
ZIgdelvt A2 24l A3 719 5AS FAAH olF EdR o3 ZIdEel TRl lolA
A - EBAE S v eR Ao HE AgE 1@

FE583 ¢]=8 HFx}7]|H (Foreign Currency Investment) 1.5:0:1.5
SR EH“—E o7 oldlE nlFoR EIAY W oAd FEES Fosta Y=3A Y
71 F =R s =9l

FE587 A7t ARE o] A=A 33 (Estimation of Asset Pricing Models) 1.5:0:1.5
o] H}EL Aak A et ASEAS s, Q048 V|42 &9 W E representation¥ 7
EAES o2k GMMoly 3ohd By e AlgEy S o] gdle], aoands 430

OEZ _IXE

FE600 283354 =4)(Special Topics in Financial Engineering) 1.5:0:1.5
o] wiHEE A F& dAA Wt THHL JdE FEFETErY HA =AES 9FuA g
=

FE617 AAFE8E7}(Distinguished Lectures in Asset Management) 1.5:0:1.5
o] A= AAEE S digk HT olfrES AE A =gt

FE619 38338 %7}(Distinguished Lectures in Financial Engineering) 1.5:0:1.5
o] BEAM = WEA W= F§FT wokoll MRo] TAEstE Fast FA FAE {3 VWS

the,

FE627 AAr2-& A& 47 (Cases in Asset Management) 1.5:0:1.5
2 oA A Foke SEAMEE YEd. AHHEA 3 Z2AE $35 FI FAAHA &
Aol el SZ=E I FA AT e AFete AL FRHeR g

FE628 #]23a %7 Al#|+(Case Studies on Risk Management) 1.5:0:1.5
gekst 55718y A, AlE 9 BT & dekEd g #Fel g ’\}?ﬂ]% —E'r 15t A3t
o AHEEA 2 Z2AE $88 FI FAA] ZA uE] $RFEY A A o] AT

FE639 F8¢33% AT9Y I(Research Methods in Financial Engineering 1) 1.5:0:1.5
2 B FEFEe] gttt o|FES B4 £ Jdv A7 WS ATy, dAELS E33 1%
£ z2te g AdEolY g olFES ATd 4 v XA WU AlFAFAY
st FH-sHA "ok



FE649 28§38 A74d I
Hogpme FEpsto]l Ak ojgES AN AFHPEEES Edo] gstE WES #$u

§88 ool wES skt WS IRITh SHYES ¥ ABA wE PUE
\=e)

FE960 =% (Thesis for Graduate Students) 0:0:9

I(Research Methods in Financial Engineering II) 1.5:0:1.5



