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Enable students to learn how to write programs using algorithms and to

calculate the prices of various financial assets,
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« |P I i % (Subject/Topics) #ar
100/09/05~ ) _ ‘ .
Y 000011 Introduction to programing and financial
engineering—1
100/09/12~ ] . . .
21 100/00/18 Introduction to programing and financial
engineering—2
5| 100/09/19~ i | .
100/09/25 ime value of money
100/09/26~
4 L.
L00/10/00 | BOnds, mortgages, and annuities
100/10/03~
5 : . . ..
L00/10/00 | Duration, convexity, and immunization
100/10/10~
6 .
100/10/16 Yield curve, forward rate, and spot rate
100/10/17~ . . _ . _
| 100/10/23 Option pricing theory and its wide-ranging
applications—1
100/10/24~ . o . . .
8 Loo/10/30 | OPtion pricing theory and its wide-ranging
applications—2
100/10/31~ . o _ . _
%1 100/11/08 Option pricing theory and its wide-ranging
applications —3
100/11/07~ ] )
10 The combinatorics of random walks
100/11/13
100/11/14~ . ) ' .
11 L00/11/20 Martingale, Brownian motion, stochastic calculus, and
[to integral
100/11/21~| _. .
12 Risk—neutral valuation

100/11/27




100/11/28~
13 i
100/12,/04 Risk management
100/12/05~| . ) .. . .
14 Fixed—income securities with embedded options and
100/12/11 | . A
interest rate derivatives
100/12/12~
15 i
100/19/18 Numerical methods
100/12/19~
16
100/12/95 Monte Carlo methods
100/12/26~ ) ) . . . . .
17| o100 | Variance reduction (efficiency-improving) techniques
101/01/02~
18
101/01/08 GARCH models
e
AREIE
wEXE | B, KK
Y.-D. Lyuu, Financial Engineering & Computation: Principles, Mathematics,
¥k h Algorithms, Cambridge University Press, 2002

N
ol
e
=

#ngf (AP S ST R AR F 3 T R 2 S RKFT R
O FIEE B 1200 % @MY E AL % @MRF A %
TUEA | ek As 800 %
T e () 2
rfﬁg&é # ¥ %4 #ep  http://info.ais. tku. edu. tw/csp 2 ¢ #itie
4 B F (% http://www. acad. tku. edu. tw/index. asp/) &i+F & F3+ 4
9

Z‘\?/—/; ‘{/LAJ 1@-)‘ °

TBBMMI1B1437B0A

DESES AL 8 $E RIS g DR E s BB A FiE s ULFE o
4 / ¥ 4 F  2011/10/15  10:52:16




