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This course shows the class financial engineering theory at advanced level,
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,
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Another introduction of new
innovative financial products,
including exotic options,
structured products, CDS, and
CDO and so on,
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107/02/26~
107/03/04
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107/03/05~
107/03/11

T 35 B[ 2 # Greeks,
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107/03/12~
107/03/18

Volatility smile

107/03/19~
107/03/25

L2 :Extension to the Black—Scholes PDF

107/03/26~
107/04/01

& L& 3% : Approximate solution to the call option by
taking transaction cost into account,

107/04/02~
107/04/08

Martingale (1)

107/04/09~
107/04/15
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107/04/16~
107/04/22

Martingale (2)

107/04/23~
107/04/29
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107/04/30~
107/05/06
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107/05/07~
107/05/13

Value at Risk

12

107/05/14~
107/05/20

A numerical approach of trinomial-tree to American
call option with cash dividend.
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