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HAz4w it Course Description

Financial innovation aims to create new financial products using options, stocks, bonds, and other
financial instruments. This course offers numerous analyses, studies, and discussions regarding
financial innovations. We discuss how financial engineers develop some new ideas for designing
financial tools. I hope the learners understand the methods, principles, pricing, applications
hedging, and trading strategies of these new financial tools.
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Use computers as learning aids to help understand the innovation, evaluation, and risk management of
various financial products, and use derivative products to
In daily life to solve financial problems.
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A | £ # p44% & peh4 495 4 Understanding the financial analysis. .
B |2% & ¥pMisgmEL ¥4 Capabilities for business financial management. o
C EREFRF A E 5 4 English reading ability of communication and coordination. .
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E |Z2 % B AKFER 4 Investment and financial management. O
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¥ % i B # Teaching Schedule & Content

¥ =t Week M % Subject/Topics # 32Remarks
1 L. Introduction to financial innovations
2 2. Valuation of Options by Binomial Models
3 2. Valuation of Options by Binomial Models
4 3. Innovation in Options - Brick-based options




5 3. Innovation in Options - Brick-based options

6 4. Innovation in Options - Path Dependent Options
7 5. Innovation in Options - Path Dependent Options
8 6. Innovation in Options - Time Dependent Options
9 #p ¢ ¥ 2% Midterm Exam

10 1. Innovation in Options - Multi-asset options

11 8 Innovation in Bonds

12 8. Innovation in Bonds

13 9. Innovation in Corporate Bonds

14 10. Structured Notes - ELN

15 11. Structured Notes - HYL

16 12. Innovation in Trading Strategies

17 13. Innovation in Equities

18 # % ¥ 3% Final Exam
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|:| 7 %% Transdisciplinary Teaching |:| % % %% Inter-collegiate Teaching

|:| #§7 & 3 Courses Co-taught with Industry Practitioners
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Textbook & Other References (Title, Author, Publisher, Agents, Remarks, etc.)
No textbook. I will submit my PPT data to the e-learning system.

FARRCH e nt (F 8 JF T, RKEFB ARGt AP 2 feat)
Teaching Aids & Teacher’ s Website(Including online teaching information.
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