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We introduce the class with fundamental theory of financial engineering,
such as financial product design, pricing, trading and arbitrage, as well as
hedging. The course aims to working in a place where students can put
what they have learned to good use. Students of this class are encourage to
be good to programming, to App which helps downloading trading data, and
to devote themselves to mock trading,




ASARFCE RS D R B B Pos i M

-~ P ERESGER):
(=) "3ar ) (Cognitive fjHCO4E# 1 Cl = ~C2 B2 ~C3 B* ~C4 »47 -
Co ###~C6 £l
(=) "#ta , (Psychomotor f#£P)4E# @ Pl #-i ~ P2 8 F & ~ P3 M= 4k i -
P4 ¥4k (e ~P5 fi #+ 1t PO A iF
Al B A2 FRCAS EARM ,F'_%F] >
A5 piv S A6 P B

(=) THR ) (Affective f§ A4 =

SoRFREE TR AL~ T AT 2
(= 3R HHARE P HRA S BT 2 Tinar, o THA L THL ) E D R
158 PR HRC P AR - 5
(ZOF$HR T 5y §1-62 5T pF > @B AR F K AT (bl g TP R
5035 C5 COMPE -+ £ FHAICOTT  prit 2 iEA 0 HRA 2R ) o
(Z)F BB AAKE D HASEHEE T AP IARE D REHR
GO RNE R L SR R YOI R

(4o T (o) Fwin 4 | 7 4 RA~ AD ~ BEFPF > Q|35 7] o )
; K 1R 2) Fo 0 () —
INEEE FEATug, ok e h DRk Cognitive @ | A
2 |3 RSP A Rk a0 e 3 Psychomotor P3 A
3 |32 P BT S A Bk IR 36 L F 75 3R1E| Affective A6 | B
KEPHRZKE 20782 2
" T AR o8 3k g
1 |3 HHEFS I 2 eI m 00 R il SIS = VE P %
2 |3 R HEPE BT IS & Ak I S 0 R ol U = AP
3| EERMHF IR T FRE AL 1B £




AFARZ RFERF o AR EFER

GEEE SV ES

e

BARBREAE B4 > LTGRO fR2zh 1

TR AL T¥
& IR T .
& g HREFTARHEDFEERY > i h ~ Aol g@r F
S %\:[L °
R NG E SAAE KB o EE > U EFEHE AR
o WA RFT SRR AL R R R A R
',3 TRy °
o S TR A AR FRFRCfMBRT S 0 F S AR A
e FuE A R 4G R AL
& bt iiﬁvA BEEEAFE > TR RERT AR I DL LR
AN ] 4 o
& HiEikE AL Lo iR e B2 L R L A -
& EHtir WAL R el 2 CBAFTRELEIPL TH
[ S ERE A 1 s
o EgmE i&;%%%ﬁvi%ié}éﬁ’i&ﬂ%%iﬁ\%\@aﬁ,qf’rsé
ok B A
F [ . ) . s
~ [P Aezz P (Subject/Topics) % ir
107/02/26~
p,n Y YR for E 58 A
W or0a0s | PR SUI LB MEAT £ 7 50 35 1 )
107/03/05~| _, . N
2 o1/03/11 T 3R 2 B Greeks, B E X 5 B Bk4mia
107/03/12~
.. B ot .
3| or03/1s | Volatility smilefZoption 18 #%
107/03/19~ e sl
= |
H lor0ases | Volatility FEEA
107/03/26~| o, < s s . . B
S\ orowor | 5@ X # 3% :Extension to the Black—Scholes PDF
107/04/02~| ., o s s . . .
6 & L% 3% : Approximate solution to the call option by
107/04/08 : : .
taking transaction cost into account,
107/04/09~
<
" o1/0015 RN U
107/04/16~ )
8 107/04/92 Value at Risk
107/04/23~ .
R 2 BFHR AR 3T = S Yo
N orjoase | AR X 5 BB B E (—)
107/04/30~ .
LRt G RERBT RIS
10 107/05/06 5 B AE S 38
107/05/07~ . . ) )
11 107/05/18 A numerical approach of trinomial—-tree to American
call option with cash dividend,
107/05/14~ . .
12 A numerical approach of Adaptive mesh method to a
107/05/20 .
knock-out option




13 igzgzgr Hrer Az X MBI B T H X H A trinomial-tree
14 ﬂjgzjzzw #7R%842 X, . rinomial-treeAdaptive mesh method (1)
15 12;;23?? 4R¥E42 X : Adaptive mesh method (1)
16 ﬂjggﬁr Adaptive mesh method (2)
17| Lorros an | A IEARIA K 2 B e W E (=)
S Pre—

e

ARER

KEXRHG | B, &K XTeEEAFR

Hull, John C. Options Future and Other Derivatives
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