FE501 &-8314]8}(Stochastic Calculus for Finance) 1.5:0:1.5
2 BEAE F53S It SEAAS Llg. vE A Yoy nfFEze T gE g9
AAE FEsta, g Bee £5S S FH, oJEFEE AAkei

FE502 &8-S A% 4 (Statistical Analysis for Finance) 1.5:0:1.5
2 e FgiEoks IRt st st sl Had FAEA VIHS AlFS o] 1 7ol

gtk B AN BAY FE, ANAH R AARN B PES T8 €

FE503 4 @ AA71E2AA 9 22 Y E (Fundamentals of Investment and Asset Pricing) 1.5:0:1.5
Fapol2 9 A7t A Ao i dElE 58S H5HoR st VY 544, XEZFL

o] A tjekdt VAR RS U3 =9, arbitrage 9F AR AA ] ZE AHYES WA @
=

FE504 -AE4(Analysis of Fixed Income Securities) 1.5:0:1.5
AATG AAA Gl digk F7A ol E F et olF v o R AqdY 54 P Addd FEFE A
= 2AES B4 11}5«1 717vq B4 Wsle] BEAS wASt ek Alde] ojxg glad
g A% wElold, WWMAE T #A-PolwE ohEH, uiAlE A&l digh 7|24 R o] Avj
=

FE505 FAAE )& (Derivatives) 1.5:0:1.5
= ﬂPE—C’* A GE 7R g 71 2FQ AEEQ AR, AE, A ASE oldEta, o] FEEY
pricing 3! hedgingol whsto] &gt} & IpFoll A Wi ojeh e AN FF Fopel vE HES
9 1°H°ﬂ 71z7F 2 Aot}

FE506 A]53] A (Financial Accounting) 1.5:0:1.5

B ogpme ARael 289 Ade Frekn ATGR o g4 HHAN ARARE ol
A4 Pl 72He B AT AL B

FE507 A|FA) E& 4 (Financial Statement Analysis) 1.5:0:1.5
AFAZ FA] 72 WAESZA AFARZE S A D AFARE FAS Este] 7199 T

d olel, ATFE L BFEFE ASFHT FA7A S99 s vk,

FE508 28%% X239 I (Computer Programming for Financial Engineering I) 1
2 wEe F8FE AIFNBEAA a3 Bas HFE =29 VHE s olE

olg3te] T wokel ThFW /P AFEE THN nE AL BHow Fh,

FE509 838238 & (Modelling in Financial Engineering) 1.5:0:1.5
2 BELE 53 PSS e 7 glste] FRgt dAELS F53Y Y VIES
Hj$-3L o] & FATFAAA o] &, AWolE, FAY Tl S&3HA Hrt.

FE510 28%% =239 II ( Computer Programming for Financial Engineering II) 1.5:3:1.5
2 wHEe g§3 AFTAEdA 83Tl o AFH T2 7HE wSsta olE
o] g3t F&FT woke gt VHE AFEHE T BE S FHo0FE gt

FE511 &83)488-&(Applications in Stochastic Calculus for Finance) 1.5:0:1.5



| IS SAFEL 7 2o 22 APFTHATY o244 EAE AFsta, AnEyy ATl A
numeraire A3 55 T3 JANEY 7MES AHSE OGS FHES AT

FE512 S8 43%24 (Econometric Analysis for Finance) 1.5:0:1.5
2 oyBe RS AFsts A o AFH A4S Agsa o]l 3o FEARES
A3t 58S Y A4S 5oz o, gt gAY deEE tEk o], AU
29 Fale AH3

FE513 X EZd Q0 HZ 3 2 249 (Portfolio Optimization and Management) 1.5:0:1.5

EEZYOE w5t oA At 7Y 9 ojnES v RS fF AW 5 vEth

7|21 HA XEZ L BYPY vt Ve REEC] aNEHY &dEHE AT ZHe] 4

g ol EE A THET

FE514 o|AE 7]17++Z(Term Structure of Interest Rates) 1.5:0:1.5

o] &L ojAg o] 7|7 #H EP%h?} RYPE g ASEAE st AN oz &R AF

1 gk o3 E HAoR gt} Y| ]X} Y, FAAAYERY, AEo&Ry 9 AGRY T &

Tt &2 BRPEY o|E AFALES 13}%

FE515 23 3A4E (Advanced Derivatives) 1.5:0:1.5

2 HEXNE FALF dig e ofrES Huh 7o O]B‘Hﬂ T A e AE HHoRE g
g oy 7HA A=A S9

oh ShgEel #e Thdd oA RYE} FAAL, FRE]
5 9 SPEAY FolAe BEES BHA ek

FE517 AAANAAE 4 2 o|=(Analysis of Economic Indicators and Forecasting) 1.5:0:1.5
o] HEoA HAAAZEC] AA] MAHE dotatd fEaA FEse WE wth oS Wi
S ZH, AR, 7198 F, o|AE, IEE T2 A dF, o]& &8s Eu.

¢

f

FE518 ¥ 383 #2392 Y8 (Principles of Insurance and Risk) 1.5:0:1.5
o] 2 BHI $Fe #T E Artel] did dYE olset=d FHE wu dlge WA, By
A, mutuality principle, $18el gt 4, B¥7Ie9E, 234 A4FAH 71sH 78 2 T+
of tigk S st o]z dt 7Fel o] HR FoAd dEME AFet

FE519 F8 2y o] AHEA FA(Estimation of Financial Engineering Models) 1.5:0:1.5
TEFEEYGNA RHAHo R ALSEHE Al FH7|HS FHSY dAH EAE
A TEE gtk GMM, MLE, EMM, MCMC$} HI R 524 FHWHS o

El
X
s
fo do

>

=l
e
iy}

4% 24 E (Financial Securities and Their Design) 1.5:0:1.5
< BFEEES “JAH]X}J Foet *:LZP«] g “Lzoi 01“%271] tzpds ok sk AE
e} 3T
=l

A "3 Z(Simulation Methods for Finance) 1.5

Fiofel A 7Hd &8 AMEEE WHE Jhed sfubolth. # wiES thke A
H THEIA o] FFEEH| H&3] B} thkst Monte Carlo simulation ®HS &

Fa B, o] vYke w4 714 o] Foll A&gth



FE522 B8 F§AZE2A (Advanced Econometric Analysis for Finance) 1.5:0:1.5
2 g FHFHAFINEAdA &7HE TFAH 5SS ALsta olE Fold F8AEE ¥4
3t 58S SHUSt= AL EX o= skt panel data, VAR, GMM, error correction model 5& &
R},

FE523 H-EAI% A= (Real Estate Investments) 1.5:0:1.5

AR dF A1 olalE A @) o % 98 FAE FzelBel YF <

9
TE sk, ol EUE At did Ad-sosdAE 24 viAYem rATE A

w HEeM =
A=

o} 7HA w) S A S

FE524 o|A& 3+ AFE (Interest Rate Derivatives) 1.5:0:1.5
2 P52 o A& 7Tl Uik gts BEPEG oAE A GEe #le] TR B i
A OFE FAE oAME VTR0 B3I F¥oE E FAYAY oL, thYdt ox& IHAY
e Fx9 7MA24, d% Solth

FE525 IA4# &8 (Management of Derivative Positions) 1.5:0:1.5
2w kst Gl up Aol #ete] FHE-ghrh wiEo] §A, ofAIeh A, FIFAAFTHA(ELS)
T et FejuAdEe] 329 o], 7?3@@, A, XEZH S #E T #eto FH-gr
FE526 93823 ##(Operational Risk Management) 1.5:0:1.5

WA= FETIHANA gl TR} +9 gl 54 3 dUws uEdn
3] HH 2 (power law), extreme value theory, BIS 74|, advanced measurement approach, model risk &

tfsted o)

éjlmr

FE527 2R84 @ AAZF(Security Analysis and Trading Strategies) 1.5:0:1.5
2 5L FEAE 2SSk AEES st WS AYRT, oF AEFsE HEolt. & I
oA AHEE FAE &4 AT, 7leA 24, 7124 24 & X v FAVHE
AH B3 o)E g o g HoREAAYSE Tl @Xﬂ—rx}% AL Lo

FE528 =848 2332 (Financial Market Risk Management) 1.5:0:1.5
2 JHoMe F§A17e gl dig At olE gEu. A o
S AEER AERT, AAE A E S AT SAHAYHE =odi

FE531 3833314 7] (Numerical Methods in Finance) 1.5:0:1.5
o] IS FFFTHAA E3] AEHE —rilﬁﬁ*“‘“f”i" Hj$-31, o] & nlgoR F§Fehe oy +
Ao &3 B fHolg, o AiEoi tFE= &S FIAEERY, FHAAY dAHAY, AFAAE

FE532 &8 A9 £ 4 (Financial Time Series Analysis) 1.5:0:1.5
B2 AAIEEA] 7IHE o]&ste] 8ARE

B EA5E BS AT B dRoAMs AAE
A#A S, ARIMA 23, Cointegration %Oﬂ #Halo] FH-slaL, olE F& AAE AR HEd 2ot

FE533 3 e} A 2 (Behavioral Finance) 1 5:0:1.5

2 5L o] &S o]&dte] AR AFE AW olE Tt Idely &&AIelA
UehveE o @S A™etax gt dEAFe &Y VIdEsold v ]%}Oﬂ/ﬂ«] o
implications< 1L ZHsf ¥t}



FE534 A& 23528 & XNL3PAE(Credit Risk Modeling and Credit Derivatives)
1.5:0:1.5

FE535 HAAEF A AZF(Derivatives Trading Strategies) 1.5:0:1.5
2 e gaAgEe] #e AAS vigo s sAdE AddEs
AE 7122 7E SASE TR Al AR A, gAY E FA
AFES o] &S AR, FALES o83 FriHE & A Er)

FE537 EAI8 2 A & 714 (Statistical Arbitrage) 1.5:0:1.5
2 e g A4 HHES o8 AYIIHE aolsth B 352 pairs trading, 7FX FAF
contrarian methods, momentum trading 5 A708}3, e thekst ke o] 83t Ay Fx7 )4
< g

FE539 AALF-§ (Computational Finance) 3:0:3
kS fste] agAolw A& HolE AHHYE Y3 AT Eo] Jdte] Fagk A2} HEHE&
o},

nsL' uu
02 df
) OH

FE540 83 AFRA %5 2 7| A8E(Artificial Intelligence and Machine Learning for Financial

Engineering) 3:0:3

et 4o AFA T 7| ATgES sy dukdel VAIEE A, A mdy W F
G5 okl A AlgEH = Add dugEFS v A g
FE541 B 342 (Mathematics for Insurance) 1.5:0:1.5

of BHe Fz AYnyel Buw vy o8 724 FHasE A
A Bew Fobd wAe 2olgeh oA vha 34, A= w20
g erande g8 o $88EA 4R,

FE542 1FF-§AAEE4 (Advanced Financial Time Series Analysis) 1.5:0:1.5
2 35S FEAAEEA waEoA R WES VIRteR HuY ag AIAE E4 7He] #3)

€l T + state—space models, VAR model, Cointegration test, GARCH, VECM
of gretel FHAT, olF FE AAD Anel Ag ek,

FE543 &8 X141 A £ Z(Financial Market Microstructure) 1.5:0:1.5
o] BEo FE AR TeEwE By o2 y|xHA FALAE AWy, KIS S ¢
3 ok by wjAdS AUl o)t wiEE FA HE A AEH, olyd FEIHFE B
g Yarnds 9F ojgA S8&FEA AHE

FE544 H-54F 2RE @ 2 7]} 723} B (Mortgage Backed Securities & Other Structured Securities)

1.5:0:1.5

B 32 S Pass—through @ CMOS *33F
o]

27148 28 0 PE 232 2)d

PEN Guy A0S 2An, A9 Bk Fa@
CEl hz} s ANe 27l

FE545 I AAAEF H A=A (Contemporary Topics in Derivatives) 1.5:0:1.5
B ogZo s F§8%, BAAAE Rokd $8AtEE YEr AleRA 2 TRAE £=3S 25



AHQL Al el FFE} FA AT A el ATk AS FHALR

FE547 &g & A 2 AZFH 7‘]“‘4] 71 (Algorithmic Trading and Quantitative Trading)1.5:0:1.5
o] FEoA LduElF AMrIHE X33t tfd A= WS o83 AYYHE Agt ol&

pud

93+ backtesting, optimaldF 7%“411—1“3_, YEZZQ A 55 =93

FE553 WA &A}(Alternative Investment) 1.5:0:1.5
o] ZEoA 7|AFEAAEL] YAFAR EFE F AT FAo| #eto & 2 EAstaA) g

FE554 AAEXEZH QL %9 (Fixed Income Portfolio Management) 1.5:0:1.5
2 5L A XEEZTQY Yo #AE A o]FE GEL o|AEFEFEY AT ET 159
EA4E& AEa od AT ES V|fe s HA iE%LE]E’_% TAsE B F Hxd vE 9
WHES tE

FE557 A% A# 7)1 (Commodity Trading)
N2 4E A hE old], B#E gNE 2
Gt AEAIFO EA o) wE Fa7| ) tha) -3

FE563 #l* 5719 (Investments in Venture) 1.5:0:1.5
7128 dE A gigt ols), B SANE 2 B4 a8 FAH did =9E g g o
otk FEAGY] BT 2o mE FXrH s Ak

FE564 e 37]& (Introduction to FinTech) 1.5:0:1.5

2 wgEdA= AEE IT 7€ 589 §3S &3 84 WHssE u#sg. 53] Cloud
computing 71% ¥} IoT 7]%°| payment system, electronic currency, e—Tax #ofollA ojdA H&

H=AE AAE] g

FE565 58X ¢4 A& (Financial Information and Security Design) 1.5:0:1.5
< 383 ICT 71€°] 39 A 2o &S Bt dAHuds
g ol dH A BHOMAFES A aAEE HEH I Bt gk V&

tlo H
:.“:
E
oy
oo
K
X
o
)
22
i

§ dlo] ¥ 24 (Cross—Sectional Financial Data Analysis) 1.5:0:1.5
Aed S ElolHE FAshEEl UEhde olES A¥RI oo sANYE AT
o}, 7AH S 2 missing data, datax, truncation, A5 WA T2 o]FE A¥r I ¢ yolr} A
Ad Azt 35 0] & penal datas #4138 wjo] o]HFES Ay ET)

FE567 HH o8¢t F8A5 %4 (Financial Data Analysis with Big Data) 1.5:0:1.5

2 wdHEE ICTe] wxes Qg gguAe] Wogt (u5gE FAste] A2 17 27 2 58%
F& MEeta, nAe xS des XEETQ HEHS ol AlFshe WS FHolge dTE
3= Zlo] FEZolth, E3] HLo HPCE o] &3 #5448 X 24& o

FE568 Y Ho[E] & ©] &3 41893 £2I(Big Data Analysis on Credit Risks) 1.5:0:1.5

2 s 2893 54 ¢ #4 aga #g ]t”é 2Et AFAQA WA HolEE o] &3
218938 FATHA diEl] 8] Hi I gFoR 9F oyt HE HdHoHE &83 893



FE573 AlH A A 9] FX7] ¥ (Investments in Private Markets) 1.5:0:1.5

B oyRo| A= AlR (private equity)FAbe] TiEk 7] E ol S FaAl Ul o2 9 FAE %
o]Zd gk AFE WA 3t 434]04_?2 F3 Aol gHolA XA FAH g HAT
Z1delyt AMFA A AHg 7199 & At} olE EUlR o] g g Eol Fxfol| U

[}
A -—FolE5dAE AT DW“‘OE o% | HE dfe 1330

1

o F—{E of

FE583 9=r8 FX}7]H (Foreign Currency Investment) 1.5:0:1.5
gk o]24 o] & nitgo R Al ¢ oFdtdd AEES volsta 3
71 2 A s =< g

FE587 A7t AR89 AZA A (Estimation of Asset Pricing Models) 1.5:0:1.5
o] HEL AA7EA dig ASEAS Festa, 904, JdEe HE representatlonJJr e
TAES tUEY. GMMelL} ki B4 3 e Algd HS o] 835le, 220rd S F43it)
FE600 &8 338545 =A|(Special Topics in Financial Engineering) 1.5:0:1.5
o] nIEL S Z2 JANA Wty BHHI Jv F8TEErY HA =AES UFIA S
o}

FE617 AAFE8E 7 (Distinguished Lectures in Asset Management) 1.5:0:1.5

o] FFol At AAEgol BT A olFES AR A s,

FE619 83857 (Distinguished Lectures in Financial Engineering) 1.5:0:1.5
o] IEoME W= WItE F8FT wokd ARo] FASE FoT FTA FAS % J|HES
==

FE627 A28 AL+ (Cases in Asset Management) 1.5:0:1.5

BoBEOAE A S Fobe] $EAHE TR AP 2 ZRAE Fue Fi FAH 2
Aol vl A EANATAel e} AT AL FRAoR F,

FE628 @]23 3z A}l F(Case Studies on Risk Management) 1.5:0:1.5
teFst F57139 A, A, 29 gad 5 AuwE g B Yt AldE BA e A
vl Al A W ZRAE $£3S B FAAHQA A v S2HI EAa A el ATe

FE639 &858 A7 I(Research Methods in Financial Engineering I) 1.5:0:1.5
2 5L F5T8e tYgdt ofES B4 & e A HHE AFdith stES 538tz
& Ze SAFEoIY A olnES AT & AE FAEAH W oly AFAAY W ol
et FR-eA "o}

FE649 &8 338 A7+ II(Research Methods in Financial Engineering II) 1.5:0:1.5
2 BEE a§3%Y A olfES H4d3 AFUHEES F5le g ek WHs e, oF
Higto 7 Fg-3st Foko] =R ZAeE HE TEIT SHES B FAHoM uje WHESS
o] g3t =8-S ZA A ol



