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The course information as follows may be subject to change, either during the session because of unforeseen
circumstances, or following review of the course at the end of the session. Queries about the course should be
directed to the course instructor.

1. BFRLZFK Course Title 44 Ft Quantitative Finance

R R
2. $(%~ R Department of Mathematics
Originating Department

3. REES MA220-14
Course Code

4.  HFEZES Credit Value 2
5. R Lk k151 Major Elective Courses
Course Type
TR
6. A HZ Summer
Semester
BRES o ] .
7. FHIEXLiE English & Chinese

Teaching Language

BRET. TRER. KA
X CGmEHBARR, HFHHE

8 R B 15205, Department of Industrial and Enterprise Systems Engineering,
' Instructor(s), Affiliation& | feng.liming@outlook.com
Contact

(For team teaching, please list
all instructors)

W RIBIE. FTBER. BE&R
9. HR T NA

Tutor/TA(s), Contact

ERABRB(FTAE)

10. Maximum Enrolment
(Optional)

1. #RFKX PR BRI LR/ HE(EREEY) ISESiN)
Delivery Method Lectures |Tutorials Lab/Practical |Other (Please specify) |(Total

22T 4 32 32

Credit Hours
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12.  Pre-requisites or Other . o .
Academic Requirements Probability and Statistics or Probability Theory

JREERAE. HEFIHR
13. Courses for which this course
is a pre-requisite
HEERBEARENZER
Cross-listing Dept.

RN K # ¥ H P SYLLABUS
15.  #ZH#5 Course Objectives
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This course introduces some of the basic problems, principles and methods that arise in quantitative finance.

16. Pk 2% Bk Learning Outcomes
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After taking the course, students should be able to solve some of the basic quantitative finance problems using
mathematical, statistical and computational methods.

17.  REAFERHFEEH (ERESUIOONE, WRENFNAT DRI mEAREERESEE, #EHHER
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Course Contents (in Parts/Chapters/Sections/Weeks. Please notify name of instructor for course section(s), if
this is a team teaching or module course.)



18.

19.

N
\
)

s MLY%

/ %/ SOUTHERN UNIVERSITY OF SCIENCE AND TECKNOLOGY
i

1. FIRFGE: 2R, WL, fidy, WGEiR, A, Ok, TREFIZR (4 28D
Interest rates and bonds: compounding, discounting, bonds, yield, duration, convexity, risk free rates
2, WHHEGFEART e MR SHO, HEmERZE, ARG, i, BATSHEE, NIE R 8 H#mP)

Portfolio selection and CAPM: diversification, mean standard deviation diagram, efficient frontier, optimization,
capital market line, beta,

3. AT Y, mHA, EEARE, mEFEOE, Wt Wi, ek ERIRE, SXRE
(8“1

Forwards and futures: forward contract, forward price, no arbitrage principle, valuation of forward contracts, futures,
futures price, long/short hedge, cross hedging

4. IBURELE Y BIRAE BB BRACESEZBCP R R, SRR, IR G, — OB, A3 ve- 7 /K- BRI
B, WENRMEK (8

Options and option pricing: calls and puts, European put-call parity, American options, option spreads and
combinations, binomial model, Black-Scholes-Merton model, volatility smile

5. Bl 5B LA AT E AL GRS (4 22

Computational methods and other contemporary topics in quantitative finance

b R H e 2% %R Textbook and Supplementary Readings

S Textbook:

Options, Futures, and Other Derivatives (10th Edition), John.C.Hull, 2017, ISBN-10: 9780134472089, ISBN-13: 978-
0134472089.

Investment Science, David G. Luenberger, 1997, ISBN-10: 0195108094, ISBN-13: 978-0195108095.

Statistics and Data Analysis for Financial Engineering, David Ruppert and David S. Matteson, 2015, ISBN-10:
1493926136, ISBN-13: 978-1493926138
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Type of Time % of final Penalty Notes
Assessment score
Hi %) Attendance 10
PRE R 0
Class
Performance
AN 0
Quiz
PR H Projects 0
SRR 20
Assignments
B
Mid-Term Test
HIRFER 70
Final Exam
BRI
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Final
Presentation
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Others (The
above may be
modified as
necessary)

20. 2434 X, GRADING SYSTEM

M A. +=% %] Letter Grading
0O B. Z&id4H GEII/AET) Pass/Fail Grading

2t REVIEW AND APPROVAL
21. AHEFECLET U TRENBRSHGET

This Course has been approved by the following person or committee of authority




