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The course aims to working in a place where students can benefit from
what they have learned in terms of good applications, We introduce financial
engineering at entry level, hammering at practical applications to financial
product pricing, trading and arbitrage strategies, as well as risk management,
Students are encouraged to be good at using mobile—phone App which
helps well establishing their trading idea and stratergy, and to devote
themselves to mock trading and to manage market risks as well,




AGFARE P HRERT TR 0 PR HE

Bafe 8 pAEL B4R T e (Cognitive) | ~ THR (Affective) | ¥ T it (Psychomotor) |
Gk p KA o

- ~sr(Cognitive) © FE AFEA P OEF ~ A~ A2F - :é’&;” Sk S ff?ﬁ*’»? ¥oe
~ R (Affective) : F £ a_;%fiﬁ AR BT R R A fﬁﬁf‘ﬁ 2By
» #ic (Psychomotor) @ F & fi%4L P i d (PN BLjvdk (F2 8 Y -

foe 1y

B KE PR 2) #EPER(E?)
|3 E AR B LR IIZES Cognitive
2| EHRTAR RE S YR Psychomotor

3| ETAEARRI HURAEER Affective

KB D PRI P AR EKE S paEE o R

B | B B () N e s s e
%i E*%‘&‘Fi] ’]‘7?'56‘24 %j‘\%%’\ ?I? v,z"% ‘:ZJ_——E_ :}\
1| e | A 25 it~ G W
2| #i A 25 At~ M Pl
30 FR | A 25 it~ 3t FA (52
Bo) o~ MA P
® P E R
SRS A % (Subject/Topics) %
110/02/22~| o o o v o
W iioozes | AEAMBRERK 5 EEEH
110/03/01~ o _ _ —
2 110/03/07 Basis risks & hedging with futures contracts & & 9]
110/03/08~| e 1m e 12 A < rn
3| 110/03/14 RTEPRTH L, ZARES T HEN
110/03/15~ . i ‘ o
4 10/03/21 B A A, BLIEIEH X 5 RE(1)
10/03/22~( ) v s iy = 1
31 110/03/98 B AR AEAE X 5 R (2)
110/03/29~ . .
L N ek ] o 2% /o S
Ol ojones | ETEGRENARA D AT 27 E 8
110/04/05~ . o ,
M 100011 AR LB EEEAR © Ito's lemma,lognormal
property
110/04/12~ N i
81 110/04/18 FTAER = 2 EEA ¢ the Black & Scholes model, B
&A%ﬁaﬁ.%zgﬁeﬁfﬁ$%é
110/04/19~
9 10/04/2 W35 B My % Bt delta, gamma, vega, REEH| REWR
5
110/04/26~ s
10 110/05/02 B AR




110/05/03~ b .
U o | MR AEITHE X RGBT E
110/05/10~ L s . .
12| 00516 PR Kk Z — © Binomial tree(l)
110/05/17~
B3| 0/05/23 % X E# M Binomial treeif AR K%
14 Eg;gzjzéw Black's approximation: American stock call option
with dividend
110/05/31~ .
o YE B2
1) L0/06/06 Python#Z X 45 #% X\ ]
to| PythondfE ARSI © RABSITON B 73525 A LA
] X
HO/06/ 14~ s i s s o 2o e s
17| Lojosse0 | PR B SLERRME X 5 2 AR
110/06/21~ .
B 10/06/27 AR A
Fﬁd@;
AR ER
KEXHE THE, Bk, LeEFERAFH)
e | L BEEEERF SO Iohn C HUll ¥ RAA BE FRALM 2 SEEE
P | K s BA
it
PR 1. Hull, John C.“Options Futures and Other Derivatives’ 2. T F#R . &K B
7 i BF 448 2k BT B
L;/ i g PRSI N A2 L 2 - a2 27 W 5 4 s
¥ gjﬂf B (R P SR S M T L AT R D)
L P % @FEFE: 200 % GHEHFFE: 400 %
TS emrwE: %
T | @R (BRERISBEZIAIMRESL) 1400 %
"HHE A F I k) ey ! https://info.ais. thu. edu. tw/csp #d Ktk
§ 4 | AToRBTR CREPELIL A, @ o
MABREARZDOEL FRYLREPE S A BHERAFE LR -
TLBXB3B0508 0P $3F /3% 2021/5/28 12:58:57




