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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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100/02/14~ . . . .
1 | Introduction to programing and financial
00/02/20 . .
engineering—1
100/02/21~ . . . .
2 Introduction to programing and financial
100/02/27 . .
engineering—2
3 100/02/28~ TS | ¢
100/03/06 ime value of money
4| 100/08/07~ Bond ; d i
100/03/13 onds, mortgages, and annuities
S 100/03/14~ Durati it di ati
100/03/20 uration, convexity, and immunization
100/03/21~| _ .
6 100/03/97 Yield curve, forward rate, and spot rate
100/03/28~ ) .. ) . .
7 | Option pricing theory and its wide—ranging
00/04/03 Nt
applications—-1




100/04/04~ . B . . .
81 100/04/10 Option pricing theory and its wide—-ranging
applications—-2
100/04/11~ ) o . . .
9| 1oosas17 | OPtion pricing theory and its wide-ranging
applications -3
100/04/18~
10 . .
100/04/94 The combinatorics of random walks
100/04/25~ . . . .
11 100/05/01 Martingale, Brownian motion, stochastic calculus, and
[to integral
100/05/02~
12 fele— .
1000508 | Risk—neutral valuation
100/05/09~
13 i
100/05/15 | RiSK management
100/05/16~]| . ) o . .
14 Fixed-income securities with embedded options and
100/05/22 | . cury
interest rate derivatives
100/05/23~
15 :
100/05/29 Numerical methods
100/05/30~
16
L00/06/05 | Monte Carlo methods
100/06/06~ ) ) - . . .
17 100/06/12 Variance reduction (efficiency-improving) techniques
100/06/13~
18
L00/06/19 | GARCH models
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