W Course Offerings 2023~2024 (Subject to change)

Dept Yr Semester | Mandatory/Elective Cod |[Title_Kor Title_Eng Crd Eng Day Time Week

8.MFE(KMBA) 2023 1.Spring p.Common Require| BIZ500 |ZE&A &N Management Statistical Analysis 3 Y Tue,Thu 09:00~10:30 1~16
8.MFE 2023 1.Spring 1.Mandatory BAF504 |SXAtEA Investment Analysis 3 Mon,Wed 13:00~14:30 1~16
8.MFE 2023 1.Spring 1.Mandatory BAF508 |3 &dH4ist Stochastic Calculus for Finance 15 Mon,Wed 10:30~12:00 1~8
8.MFE 2023 1.Spring 1.Mandatory BAF510 |*H&E4 Analysis of Fixed Income Securities 15 Tue, Thu 10:30~12:00 1~8
8.MFE 2023 1.Spring 1.Mandatory BAF512 [28slAasteg Applications in Stochastic Calculus for Finance 15 Mon,Wed 10:30~12:00 9~16
8.MFE 2023 1.Spring 1.Mandatory BAF515 |2&3&Z22(Y 1l Computer Programming for Financial Engineering |1l 3 Tue, Thu 14:30~16:00 1~16
8.MFE 2023 1.Spring 1.Mandatory BAF517 |83 TYHY | 3.Research Methods in Financial Engineering | 15 Mon,Wed 10:30~12:00 1~8
8.MFE 2023 1.Spring 1.Mandatory BAF518 |3 83T Il 3.Research Methods in Financial Engineering II 15 Mon,Wed 10:30~12:00 9~16
8.MFE 2023 1.Spring 1.Mandatory BAF603 |4& X M Futures and Options 3 Tue, Thu 13:00~14:30 1~16
8.MFE 2023 1.Spring 2 Elective BAF628 |O|Atg7|ZtTE Term Structure of Interest Rates 15 Mon,Wed 14:30~16:00 9~16
8.MFE 2023 1.Spring 2.Elective BAF630 [ZHMAIZXIE 24 9 0= Analysis of Economic Indicators and Forecasting 15 Tue, Thu 13:00~14:30 9~16
8.MFE 2023 1.Spring 2.Elective BAF656 |&&72H7|Y Commodity Trading 15 Tue,Thu 10:30~12:00 9~16
8.MFE 2023 1.Spring 2 Elective BAF679 |ZHE 3 WEEXIHE Quant and Factor Investment Strategy 3 Mon,Wed 10:30~12:00 1~16
8.MFE 2023 1.Spring 2 Elective BAFB05 |3 83EUSFTEM<AIHE B 5 Special Topics in Financial Engineering 1.5 Tue 16:00~19:00 1~8
8.MFE 2023 1.Spring 3.Research BAF960 =& THA AR Thesis for Graduate Students 9 1~16

8.MFE(KMBA) 2024 1.Spring p.Common Require| BIZ500 |ZE&A &N Management Statistical Analysis 3 Y Tue,Thu 09:00~10:30 1~16
8.MFE 2024 1.Spring 1.Mandatory BAF504 |SXAtEA Investment Analysis 3 Mon,Wed 13:00~14:30 1~16
8.MFE 2024 1.Spring 1.Mandatory BAF508 |3 &dH4ist Stochastic Calculus for Finance 15 Mon,Wed 10:30~12:00 1~8
8.MFE 2024 1.Spring 1.Mandatory BAF510 |*H&E4 Analysis of Fixed Income Securities 15 Tue, Thu 10:30~12:00 1~8
8.MFE 2024 1.Spring 1.Mandatory BAF512 [Z28slAalsteg Applications in Stochastic Calculus for Finance 15 Mon,Wed 10:30~12:00 9~16
8.MFE 2024 1.Spring 1.Mandatory BAF515 |2&3&zZ22(Y 1l Computer Programming for Financial Engineering |1l 3 Tue, Thu 14:30~16:00 1~16
8.MFE 2024 1.Spring 1.Mandatory BAF517 |83 TYHY | 3.Research Methods in Financial Engineering | 1.5 Mon,Wed 10:30~12:00 1~8
8.MFE 2024 1.Spring 1.Mandatory BAF518 |3 83T Il 3.Research Methods in Financial Engineering II 1.5 Mon,Wed 10:30~12:00 9~16
8.MFE 2024 1.Spring 1.Mandatory BAF603 |d& X M Futures and Options 3 Tue,Thu 13:00~14:30 1~16
8.MFE 2024 1.Spring 2 Elective BAF627 |EZEEZ|R %Xzt U 29F Portfolio Optimization and Management 15 Tue, Thu 10:30~12:00 9~16
8.MFE 2024 1.Spring 2 Elective BAF628 |O|Atg7|ZtTE Term Structure of Interest Rates 15 Mon,Wed 14:30~16:00 9~16
8.MFE 2024 1.Spring 2.Elective BAF630 [ZHMAIZXE 24 9 0= Analysis of Economic Indicators and Forecasting 15 Tue, Thu 13:00~14:30 9~16
8.MFE 2024 1.Spring 2.Elective BAF656 |&&72H7|Y Commodity Trading 15 Tue,Thu 10:30~12:00 9~16
8.MFE 2024 1.Spring 2 Elective BAF679 |HE W HEHEXE Quant and Factor Investment Strategy 3 Mon,Wed 10:30~12:00 1~16
8.MFE 2024 1.Spring 2 Elective BAFB05 |3 83EUSTEM<AIHE B 5 Special Topics in Financial Engineering 1.5 Tue 16:00~19:00 1~8
8.MFE 2024 1.Spring 3.Research BAF960 =& THA AR Thesis for Graduate Students 9 1~16
8.MFE 2023 | 2Summer| 1Mandatory | BAFS02 |X42%|7 Financial Accounting 3 x:g’?hi 09:00~12:00 14

8.MFE(FMBA) 2023 [ 2.Summer 2.Elective BAF611 |HINEX} Investments in Venture 15 Y

8.MFE(FMBA) 2023 [ 2.Summer 2.Elective BAF612 |ALREX} Investments in Private Markets 15 Y
8.MFE 2024 | 2.Summer| 1Mandatory | BAFS02 |xH2%7 Financial Accounting 3 ng'?heu’ 09:00~12:00 14

8.MFE(FMBA) 2024 | 2.Summer 2.Elective BAF611 |HIAEX} Investments in Venture 15 Y

8.MFE(FMBA) 2024 2.Summer 2.Elective BAF612 |AtREX} Investments in Private Markets 1.5 Y

19:00~22:00

8.MFE 2023 3.Fall 1.Mandatory BAF514 |28&3&Z22Y E:g;::::;gr??rammmg for Financial 15 Mon,Wed 1;;65’;2;0 1~8

(A2




W Course Offerings 2023~2024 (Subject to change)

Dept Yr Semester | Mandatory/Elective Cod |[Title_Kor Title_Eng Crd Eng Day Time Week
8.MFE 2023 3.Fall 1.Mandatory BAF516 |TAE& Computational Finance 3 Tue,Thu 10:30~12:00 1~16
- 3.R h Methods in Fi ial
8.MFE 2023 3 Fall 1Mandatory | BAF517 |283stoipars | esearch Vethods in Financia 15 Mon,Wed 09:00~10:30 1-8

Engineering |
- 3.R h Methods in Fi ial
8.MFE 2023 3 Fall 1Mandatory | BAFS518 |28astolpury || esearch Methods In Financia 15 Mon,Wed 09:00~10:30 9~16
Engineering Il
8.MFE 2023 3.Fall 2 Elective BAF633 |A|EZI0|HYRHE Simulation Methods for Finance 15 Mon,Wed 13:00~14:30 1~8
Ad d E tric Analysis fi
8.MFE 2023 | 3fal 2 Elective BAF634 [T I 8HTEN F_n‘;an:‘;e conometric Analysts for 15 Mon,Wed 14:30~16:00 1~8
|
8.MFE 2023 3.Fall 2 Elective BAF635 |SEAEALE Real Estate Investments 1.5 Mon,Wed 17:30~19:00 1~8
8.MFE 2023 3.Fall 2 Elective BAF636 |O|AtSIMYME Interest Rate Derivatives 1.5 Mon,Wed 14:30~16:00 1~8
8.MFE(FMBA) 2023 3.Fall 2.Elective BAF639 |BHEA W ezt Security Analysis and Trading Strategies 1.5 Tue,Thu 14:30~16:00 1~8
8.MFE 2023 3.Fall 2 Elective BAF640 |3 8AIEEIATHE Financial Market Risk Management 1.5 Tue,Thu 09:00~10:30 1~8
8.MFE 2023 3.Fall 2.Elective BAF641 |S&TXIoiA7| " Numerical Methods in Finance 15 Mon,Wed 16:00~17:30 1~8
8.MFE 2023 3.Fall 2 Elective BAF642 |3 EAIAIZEEN Financial Time Series Analysis 1.5 Fri 09:00~12:00 1~8
- - = Credit Risk Modeli d Credit
8.MFE 2023 3 Fall 2 Elective BAF644 [M82|A3 BY U MSIMAE Dre,' t,'s odeling and tredi 15 Mon,Wed 13:00~14:30 9~16
erivatives
8.MFE 2023 3.Fall 2.Elective BAF645 | atZ 22t Derivative Trading Strategies 15 Tue,Thu 13:00~14:30 9~16
8.MFE 2023 3.Fall 2.Elective BAF646 |SAIXIAIAA 27| Y Statistical Arbitrage 15 Mon,Wed 16:00~17:30 9~16
- . Artificial Intelli d Machi
8MFE 2023 | 3Fal 2Flective | BAF647 |83 AZXS U 7|HStE rifiaal iefigence and Machine 3 Tue,Thu 14:30~16:00 1~16
learning for Financial Engineering
8.MFE 2023 3.Fall 2.Elective BAF649 [N 8AIAEEM Advanced Financial Time Series Analysis 15 Mon,Wed 14:30~16:00 9~16
- Mort: Backed S ities & Oth
8.MFE 2023 3.Fall 2.Elective BAF651 [£&4it RS KA o 7|Et Px3} AHA ortgage Backed securities er 15 Mon,Wed 17:30~19:00 9~16
Structured Securities
Algorithmic Tradi d titati
8.MFE 2023 | 3fal 2 Elective BAF653 |YI2|5 72f B WU ah7|y Trgj_rr:q mic Trading and Quantitative 15 Thu 19:00~22:00 9~16
|
8.MFE 2023 3.Fall 2 Elective BAF660 |2IGIOJE{Qt S&ALE 24 Financial Data Analysis with Big data 1.5 Mon,Wed 10:30~12:00 1~8
8.MFE 2023 3.Fall 2.Elective BAF663 |RHiH7HAH RO AZE Y Estimation of Asset Pricing Models 1.5 Tue,Thu 09:00~10:30 9~16
8.MFE 2023 3.Fall 3.Research BAF960 |&=&CT(A A Thesis for Graduate Students 9 1~16
19:00~22:00
- C ter P ing for Fi ial 5, 49|
8.MFE 2024 3Fall 1Mandatory | BAFS14 |283stmzaajy || omputer Frogramming for Financa 15 Mon,Wed ¢ 22D 1~8
Engineering I 19:00~20:30
(2 M
8.MFE 2024 3.Fall 1.Mandatory BAF516 |TAMZ & Computational Finance 3 Tue,Thu 10:30~12:00 1~16
- 3.R h Methods in Fi ial
8MFE 2024 3 Fall 1Mandatory | BAFS17 |28astaingy | esearch lethods In Financia 15 Mon,Wed 09:00~10:30 1-8
Engineering |
. 3R h Methods in Fi ial
8.MFE 2024 3.Fall 1.Mandatory BAF518 2837 Il esearch Methods in Financa 15 Mon,Wed 09:00~10:30 9~16
Engineering |l
8.MFE 2024 3.Fall 2.Elective BAF637 |LtMAERE Management of Derivative Positions 15 Mon,Wed 13:00~14:30 9~16
8.MFE 2024 3.Fall 2.Elective BAF633 [AlEZO|MUHE Simulation Methods for Finance 15 Mon,Wed 13:00~14:30 1~8
Ad d E tric Analysis f
8.MFE 2024 | 3Fall 2 Elective BAF634 |n3 28RN Fin‘;anzcee conometric Analysts for 15 Mon,Wed 14:30~16:00 1-8
8.MFE 2024 3.Fall 2 Elective BAF635 |RSAEXE Real Estate Investments 1.5 Mon,Wed 17:30~19:00 1~8
8.MFE 2024 3.Fall 2.Elective BAF636 |O|XtSIHEME Interest Rate Derivatives 1.5 Mon,Wed 14:30~16:00 1~8
8.MFE(FMBA) 2024 3.Fall 2 Elective BAF639 |ZHEM W Hajdet Security Analysis and Trading Strategies 15 Tue,Thu 14:30~16:00 1~8
8.MFE 2024 3.Fall 2 Elective BAF640 |2 EAIEEIAIHE Financial Market Risk Management 15 Tue, Thu 09:00~10:30 1~8
8.MFE 2024 3.Fall 2.Elective BAF641 |2&TK|64 7|8 Numerical Methods in Finance 15 Mon,Wed 16:00~17:30 1~8
8.MFE 2024 3.Fall 2 Elective BAF642 |2 BAIAIEEY Financial Time Series Analysis 1.5 Fri 09:00~12:00 1~8




W Course Offerings 2023~2024 (Subject to change)

Dept Yr Semester | Mandatory/Elective Cod |[Title_Kor Title_Eng Crd Eng Day Time Week
8.MFE 2024 3 Fall 2.Elective BAF643 |HENXHZ =2 Behavioral Finance 15 Tue, Thu 13:00~14:30 9~16
. Al Al A &1 Ol Al THAHAFD Credit Risk Modeling and Credit
8.MFE 2024 3.Fall 2.Elective BAF644 |4182|23 2H I MEIHYLE Derivatives 15 Mon,Wed 13:00~14:30 9~16
8.MFE 2024 3.Fall 2.Elective BAF645 |ItA&-ZE7efHMef Derivative Trading Strategies 15 Tue,Thu 13:00~14:30 9~16
8.MFE 2024 3.Fall 2 Elective BAF646 |SAH™AIAAH2H7|Y Statistical Arbitrage 15 Mon,Wed 16:00~17:30 9~16
. o Artificial Intelli d Machi
8MFE 2024 | 3Fal 2Flective | BAF647 |23BB IEXS U 7|A s nifiaal tefigence and Machine 3 TueThu 14:30~16:00 1~16
learning for Financial Engineering
8.MFE 2024 3.Fall 2 Elective BAF649 | LS BAIAIEEY Advanced Financial Time Series Analysis 1.5 Mon,Wed 14:30~16:00 9~16
- Mort: Backed S ities & Oth
8MFE 2024 | 3Fal 2Flective | BAFGST [HEA TmE A U J|Et 13 M erigage Packed securiies & Siher 15 Mon,Wed 17:30~19:00 9-16
Structured Securities
Algorithmic Tradi d titati
8.MFE 2024 | 3Fal 2 Elective BAF653 |22|Z Hah X W Hahr|y e e an Quantitative 15 Thu 19:00~22:00 9~16
rading
8.MFE 2024 3.Fall 2 Elective BAF660 |HICIOIEQt S 8AIE &4 Financial Data Analysis with Big data 15 Mon,Wed 10:30~12:00 1~8
8.MFE 2024 3.Fall 2 Elective BAF663 |XIAt7tA D& ol H 2N =X Estimation of Asset Pricing Models 15 Tue, Thu 09:00~10:30 9~16
8.MFE 2024 3.Fall 3.Research BAF960 |&=2ATH(AAL Thesis for Graduate Students 9 1~16




