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FE501 :L°3H4?]3-}(Stochastic Calculus for Finance) 1.5:0:1.5
2 EgAE 3§3S THsted dEAAHS S sfE Aoy vfmze) Fe SETA
AHE T, gl Ei‘r—f T NG FH, JEARES ALte

FE502 S-§% 4% (Statistical Analysis for Finance) 1.5:0:1.5
2 5L FgEokE TR sk st EA a3t BARY JHE AFstE Ao o HHo)
ATH & &A= TAA FE, 7HEAA F AR B3 IHES A dnt

FE503 2+ & A7 A 2R o] &2 Y8 (Fundamentals of Investment and Asset Pricing) 1.5:0:1.5
FAol & 9 27t A A & dYE F58S HHoR v VEH F§AARY, XEZEL
o2 9 tjekd A AHRG S| 3 =9, arbitrage 9F AAIIAAA L ZE AIYES wj$-A F

FE504 A ¥4 (Analysis of Fixed Income Securities) 1.5:0:1.5
AA AAA G gk FEH ol & FslH o)E vigo R Aol B ¢ Add d¥s v
T 8AES A% oz 7Y 54 9 Wste] 5A4E& A% 3k @Y oz & A
5 B4stn FElolA, AWAE T BHolE thEH, UAE A& g 724 m3o] A
Hrt,

FE505 SFAAE 7]& (Derivatives) 1.5:0:1.5
2 352 S AdE T 7?’4 71240 AEED Ax, A&, 4 AgS odlsta, o] AEEY
pricing ¥ hedging®ll thste] FH-ghr), 2 I A vl o]e} e A e F§ Foko tE IAiEE
o] olglel 7|x7F & 7;0]1:}.

FE506 #5374 (Financial Accounting) 1.5:0:1.5
2 AEe QA 71x4Q ES TR AFAHR o]&x] THAAN AFAEE ol st
At WHe 71xF2 ES ATl AS HHo 7 3t

FE507 AFA)FE4 (Financial Statement Analysis) 1.5:0:1.5
AFAE B4 7% wHoRA AFALE T3 A € AFAR £4& 53t 71499 7

g olo), ATgE L AFEES o Ssa T F49 Swg v

_,d
[
o

% I (Computer Programming for Financial Engineering I) 1.5:3:1.5
B oaREe F43% A 839 Bed A Zeady ue assa o
o) gste] FgE Hoko YW /WS ARHZ TR wi AL BHoz P,
2835 2EE (Modelling in Financial Engineering) 1.5:0:1.5
& B3NN BYL wEL Aol dae] Frath AL 8309 R Ee

[e)
v
Wes olE BHAARROI R, AAOIE, AFB Fol $ 8 ek

FE510 3§38 2189 II ( Computer Programming for Financial Engineering II) 1.5:3:1.5



2 wiEe G538 AFSANEdA S8 g AFEH T2aYy 7HS uSsia oE
o] g3l 58T Foro e VHE AFHE FEHI BE S HEHo= i
FE511 &-83l4 888 (Applications in Stochastic Calculus for Finance) 1.5:0:1.5

o] &2 AALFEL T xolEA AFTHEIEY ol2H IAS Awsta, AvEwH Al AA,
numeraire W& T& F3 FBLF M-S A T HHES A

FE512 &8 A1ZFE4 (Econometric Analysis for Finance) 1.5:0:1.5
HBE5S FEEorE AFsts FAENA o AFH A2E ALl ol& &3] A=E

l‘&s ag FeAE
25 SEe FPots AL BHow ok dw HARAIY rER U o B, ASFAUY
= 3

FE513 X EZ# 2 &3 2 &9 (Portfolio Optimization and Management) 1.5:0:1.5
EEZZLLE +93t=d oA A 7 E olfrES tFEY AAS f% 42 T8 tUEh
Z1EFel HA XEERZQ 2RI gt JXE B EO] aNEHY dEHE A afe]
AHE o|FER 3 gEr

FE514 o|&A-& 717+7Z(Term Structure of Interest Rates) 1.5:0:1.5

o g olalE HAow . w@rjoAERY, FAAYRY, AEoAEry % AFEY T &

A
2
$57} Fe BYEY o &3} AFHEES FEL

FE515 33 9}A/¢F (Advanced Derivatives)

2 HEdAe GAGE dig s ol ES B Z
oh Aol B Tkl o] A RIS TP, SpAGE B o JFR] AR
5 9 JAGEAT FARY] PFES XA

ftlio

FE517 ZAAANZAE 4 &
o] HENAN HAAAEES] A HIH
O 2H, 2nAL 7198, oA, LEE 58 AMdA dF, ol& &8s Rl

FE518 B33 g3 Y& (Principles of Insurance and Risk) 1.5:0:1.5
o] o Ry el Tl E b gk Y E oldst=d THES ok U WA, 1Eo
2], mutuality principle, 1ol dist g3 B/, 27 AdAEY 75 78 2 Fo
of tigh S s o]l 7]Fd 9ol FHo FoAde disiAE AFs

FE519 8385239 AFA A (Estimation of Financial Engineering Models) 1.5:0:1.5
2 wdEE F5FRYoA RAYoR ALHE AFY FHVHSE FESY A4 FAE
A48 F e T8 FEAh GMM, MLE, EMM, MCMCS} 254 FAUHE o] 88 FA4E
S A,

FE520 F84EAAE (Financial Securities and Their Design) 1.5:0:1.5
2 naEe

FEAES FeanA Fash FRAY Wao] REof ofgA Aol e 4B
SRE olel 54 olgstel v Wrh 2hE FgAAel oMol FEAE
540] WA ol RES mBs) Bl
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Al ol FEEokollA 7Hg &3] AHgEHE WHE 7hed shvolt. B waEe thekst A&
ol WMHEES ¥ ol FgEF FHEa Eub t}3k Monte Carlo simulation BHS &

FE522 1FZ-§ A5 (Advanced Econometric Analysis for Finance) 1.5:0:1.5
2 }Ee F8AFTAEANA 8T AFAE EHES AL olg Edte a8ARE 4
St HES okstE AL EH o2 st} panel data, VAR, GMM, error correction model 5& &
it

FE523 BEA5 22 (Real Estate Investments) 1.5:0:1.5

¥ I REATEA @ N oldE Fudt Bk o s FARS slxolR] B
TE S, ol EUE AEAL] F AY-FAEWAT BAWG shARoR FAL AFTE
o A6l viAE ARe BAR,

FE524 o|x}& 3AAE (Interest Rate Derivatives) 1.5:0:1.5
2 A5 oxkg 7R gk o RYEET ojxE A Eel Bt FESTE B 3pEo|
A gFe= FAE o|AE | o|E2d #3 gPolE 2 FAAY oEE, thkdt 011}3 3} Ay

AES0] Fxo} NMAAA, A Solrh

FE525 SAAAE £-8(Management of Derivative Positions) 1.5:0:1.5
B oSS thekst Ao upAdEel #ste] skt wigo] §A, ofAIgl FA, FUFAASH(ELS)
T S Aol AdEe] Fx9 o] g, JMAAA, A, LEZEQ #E Tol #ste FH3).

FE526 +9 822 #a (Operational Risk Management) 1.5:0:1.5
2 mamel AL F RN edeaae) £Ro €9 eaad 34 0 pePRe nRa
53] "W A (power law), extreme value theory, BIS 74|, advanced measurement approach, model risk &
of tisled w3}

FE527 38X 2 A A (Security Analysis and Trading Strategies) 1.5:0:1.5
B oEe FAAE BAS Bolol A8 St MEe Avn, oF Akdt Aot ¥ 3
oA AHRE FAe a88 A7, 71Ed B4, 71EY 24 58 x3s oYt FRUIH S
AHE I o] FE nlFoZ HO|FEXAE F3} /‘E‘Zﬂlzrx}% A5 2o

FE528 &8 A8 2334 (Financial Market Risk Management) 1.5:0:1.5

B oBEoAE FEAgel Aeneldl U AW oliE thEch Aol )
2 AEUE Avna, AN gnee A% A99el SAPRe =oa

FE531 28334 7|98 (Numerical Methods in Finance) 1.5:0:1.5
o] B}EL FFFIA E3] ALEHE 3 OH“H“ﬂio W §-a1, ol& WP oe® Fg§FEe oY &
A g8 Hie FHEolth. o HEoA tFE = U8 FIAEEY, FEAY A, AREAE
A, FAH A & L3,

FE532 28A| A9 £4(Financial Time Series Analysis) 1.5:0:1.5

L S AlﬁlOéEéH 7IHE ol&3le FEARE BASE ES AT £ A& = AAE
A#AG, ARIMA 23, Cointegration 5ol #3te] FH3taL, ol& 5§ AlAIE A= X &3 £}

FE533 3 e A H & (Behavioral Finance) 1.5:0:1.5



¥ oohEe gejol e o gelel AgFeIAe BB HBa: olF Fako] slgdolut APl
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FE534 A&#23 28 & AL} ABAE(Credit Risk Modeling and Credit Derivatives)
1. 5'0'1 5

FE535 FAAAAE A AZF(Derivatives Trading Strategies) 1.5:0:1.5
B FAgE ek A AS e e R SAEE AASES g B B fEd A= A
e Z12ARAE 2 A THe] A AR AR, GAGE T2 Al A=, 7122 BAF Al g
AFES o] 83 AR, FAYLES o] &3 T T8 AHEL
FE537 ZA3x2) A #7198 (Statistical Arbitrage) 1.5:0:1.5
2 2 gt FA4 WHs o83 AYrIHES et B JES pairs trading, 7FX FA4
contrarian methods, momentum trading 55 2708k, o2 thdt Ak o] &3 Adr] FxF71H
S AN
FEEFstxz =49 111 3:0:3
FEES AXZEY o FAd "edl y|xHe Tragy Ao, A8 T B dugE: AAe B
W =r}
H —

FE539 A58 (Computational Finance) 3:0:
T83TE Htd azyolm A3 doly AHEE 3 X Eo sde s 223

o

FE540 #8833 AFA % % 7)A g (Artificial Intelligence and Machine Learning for Financial
Engineering) 3:0:3
et d e AFA T 7AEGS At dubdd ZAIskE Ay, A mdE Wi 5

il =
3 Popl A A8HE ARE AMAES JREaA B}

FE541 X ¥4=&](Mathematics for Insurance) 1.5:0:1.5
o] JEL T2 AYHI FAPHE B o]E9 7xH FAHL

dl Bed Fotd AL aslseh ok mEE g, HE A3 &)
H Yrands 93 ofgA S8 EA A E.

FE542 nFFFAAEEA (Advanced Financial Time Series Analysis) 1.5:0:1.5
P FEAIAEEA wFEoA Bl WES 7vte R Hyy 3g AAE B4 e #skd

| ©t}. ¥ 3Eo) A= state—space models, VAR model, Cointegration test, GARCH, VECM
o] #ato] FH3HIL, olE w& AAIE Amd AL o

FE543 F-8 A1 Al +Z(Financial Market Microstructure) 1.5:0:1.5
o] &Ed T2 APHFPe| HHE BY o]EY 7|xHA FHLLE AW A

d "ok 84 A S Aolet, olat miEE I, A2 g AU, olHe FEFHE H
3 g2arnds 93 oEeA S8 =A AEE



FE544 F52F IRy A 2 7jel %231 A (Mortgage Backed Securities & Other Structured Securities)
1. 5'0'1 5
2L Pass—through @ CMOE ¥33 2%
A

F A=A (Contemporary Topics in Derivatives) 1.5:0:1.5
38, AGE Fore S8AHHE HET AR F

L
AHQ Zea A Aol el drehs Ae FEAOE

ol
OHﬂ

FE547 ¢18E Ad 2 AFEFH A 7)Y (Algorithmic Trading and Quantitative Trading)1.5:0:1.5
o] FEoA daF AYTIEE X g FdHFH IHE o]&d AHTHES s o

= o H= -

3z
938l backtesting, optimaldt AR, TEZZ S T4 & =93},

FE553 )& %=} (Alternative Investment) 1.5:0:1.5
o] T Z|AFAAEL QAFAR EFE & JdE FAb #so A E B4l gt

rr

FE554 AAEXEEZF L %9 (Fixed Income Portfolio Management) 1.5:0:1.5
2 352 AE XEEZYLY 90 #EHE At olFE HEL oAEAEFEY AT ET 259
g2 &

EAS AR o83 AR ES VHte R H A iE% L5 FAshE WY ¥ i 4
HHES gEY.
FE557 A&FA #7198 (Commodity Trading) 1.5:0:1.5

B

A AF Al U old, BE HARE L BN aem A B =oE dh E=e o
Fe AEAA B4 ol whe FAI A el At

FE563 w2 E2}7]) 9 (Investments in Venture) 1.5:0:1.5
7124 24E A dig o3, # IANE 2 B agn FAIH did =9 E dvh =§ o
&3t FEAFe] EA ol E Fx7]Hel s gk

FE564 WE|A 7| (Introduction to FinTech) 1.5:0:1.5

2 udEdAE A2 IT 7I€3 389 §3S 53 =844 ®gE u#ddr. &3] Cloud
computing 7|13 10T 7|< 9] payment system, electronic currency, e—Tax Fofol|A @A HE&
HEAE AAE] g

FE565 -8B ¢Hd A2 (Financial Information and Security Design) 1.5:0:1.5
BougEe FE3 ICT 71%o] 39 A Ao #3 wotk el s /L7H8} u%ﬂﬂoﬂ A AE
g 4 Qv PH A HotHES ATt 2 PEH A Hetel gk 7[&S vl Heks Al 3
= Y9S-

F8 o524 (Cross—Sectional Financial Data Analysis) 1.5:0:1.5
Yo FEdolHE A=Y UElYE olfrES AT Ea o5 AAYES

E‘r. :rLiﬂﬁ.Ei missing data, datax, truncation, AtE2] WAA 59 olaFE Ay M, ¢ Yolrl A
=3 5o] 9% penal data® MY Wle] olfrES AT ATt

FE567 9 H o8¢} 8 A& ¥4 (Financial Data Analysis with Big Data) 1.5:0:1.5
2 wIEE ICTe oz Qs g8ude Hod AsE #4359 A2 14 2F 2 5874
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FE573 AE Ao A ] Fx17] 9 (Investments in Private Markets) 1.5:0:1.5
2 BEAAME AR (private equity) T2kl sk 718 o]dE FA gt o] {3 FAEY 7z
ol uigt AFE WA g, AMATE FE APl aEHelA KA A4 Vs B
Zlgelv AFA ZAd e 719e EHE £A% ol EAE ol#d Y|P Ee] FAel dolA
A -FAdEDAE B4, X o 2 ¥ FHE AEE nEsi,

FE583 91=3} SXx}7]H (Foreign Currency Investment) 1.5:0:1.5
=3kl tigk o] 24 ojdlE Yo R F3AY 9 FEHy FEFES Feolsta T3

719 8 A=l gisl =2l g

FE587 XA 71A R Q9 A=A A (Estimation of Asset Pricing Models) 1.5:0:1.5
o] 5L AR7HA ] It AT EH S FAstaL, a4, Vo E2] HE representationd} -
TAES OET GMMoY w243 e AlgFA S o] &35te], QIR F S FA3t).

FE600 ¥-8338E<4+=4|(Special Topics in Financial Engineering) 1.5:0:1.5
o] wiHEE 37 F2 HAloA Wt EAEIL Je FEIFTEEY HA =AES UF A 3

o}

FE617 A2F--8&5 7 (Distinguished Lectures in Asset Management) 1.5:0:1.5
o] JEA = ALl 3t HZ olFES HE UA =93

FE619 &8 F385 7 (Distinguished Lectures in Financial Engineering) 1.5:0:1.5
o] BEoIAE WA WstE 5838 Foko AMlRo] TAstE T8 FA BAS % JIHS

oEu.

FE627 A& Al#| AT (Cases in Asset Management) 1.5:0:1.5

BB A g Foke $8AIAES TR AIRA 2 ZRAE F92 B TN
Aol el B FANAEA] e Arehs A4S FRAOR @t

FE628 23 A7 AHA(Case Studies on Risk Management) 1.5:0:1.5
kst 587132 A, A8, 9 d23 5 ATEQ] e #Age| digk AHEHE EASka AT
o AHEEA 2 L2 AE F38 T FAHQ EAlel i SEHY TASIAWA e s As)

FE639 8338 d74¥ I(Research Methods in Financial Engineering I) 1.5:0:1.5
2 PELe FE5Tge] gUdd ojirES B4 § d AF HHES ATy FHELS 4 =2
E z2te gAAEoY Yd e ofrES AFE £ Y AN oy AZFAAE Wi
sl FREA "ol



FE649 #83% A7 II(Research Methods in Financial Engineering II)
B Ee F5Fg A o]fFES HHEI AFYHEES Folo] @5t WHS 4|

h H =2
Mo FEFE Hopl wEe st WMe TR SAEL B A4 v
olg3te] =R S AH3A k.

FE 960 (Thesis for Graduate Students)

B OREAE =E AT 2 442 SR



