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Regulations for Financial Engineering Program Curriculum

1. In accordance with the "National Chiao Tung University Regulations of Stipulating Program by Colleges," and in
cooperation with students' basic trainings in NCTU, the Financial Engineering Program offers integrated course design
on finance and quantification.

2. All undergraduate students in UST may apply for the Program. Students having completed the required courses and
acquired credits will receive a certificate issued by NCTU.

3. The Program is jointly offered by related departments and institutes of NCTU, and the courses of the Program
approved by the chairperson will be recognized. If students need to study the courses which are included in this
program in the other universities, the courses approved by the chairperson will be also recognized.

4. To obtain the Program certificate, students are required to complete at least 27 credits, including 15 credits of required
courses and at least 12 credits of elective courses. The program courses are described in the "Curriculum Planning
List."

5. The Program Committee consists of the teachers of related departments and institutes. One chairperson should be
elected to convene the Program Committee Meeting and administrate daily administrative affairs of the program.

6. The curriculum planning of the program is stipulated and amended by the Program Committee.

Curriculum Planning List

1. Program: Financial Engineering
2. Course Title and Organization (27 credits requirement in total):
A. Core Courses (15 credits)

No. Course Title Offered by| Credits | Remarks
1 |Investment DIF, IOF 3 Required
2 |Futures and Options DIF, IOF 3 Required
3 [Financial Engineering (Introduction) DIF, IOF 3 Required
4 |Mathematical Statistics DIF, MS 3 Required
5 [Financial Econometrics DIF, IOF 3 Required

B. Elective Courses (12 or more credits)

No. | Course Title |Offered by| Credits | Remarks

Tool Course: (6 or more credits)
1 |Stochastic Process All Dep. 3
2  |Financial Mathematics All Dep. 3
3 |Operations Research All Dep. 3
4 |Numerical Analysis (Methods) All Dep. 3
5 |(Partial) Differential Equations All Dep. 3
6 |(Financial) Time Series (Analysis) All Dep. 3
7 |(Engineering Mathematics) All Dep. 3
8 |(Introduction of Computer Science or Object-Oriented) Programming All Dep. 3
Financial Engineering Field Course: (6 or more credits)
1 |Bond Market IOF 3
2 |(Financial) Risk Management DIF, I0OF 3
3 [Financial Institutions and Markets DIF, IOF 3
4 |Financial Investment Decision 1M 3
5 |Theory of Derivatives I0OF 3
6 |Money, Banking , and Financial Crisis DIF 3
7  [Financial Innovations I0OF 3
8 |Computer-aided Financial Modeling DIF, IOF 3
9 |Special Topics in Real Options and Strategic Investment IOF 3
10 |Financial Technology and Institutions DIF, IOF 3

3. Committee members: Wen-Liang Hsieh, Hsing-Hua Huang, Han-Hsing Lee, Jia-Hau Guo, Huimin Chung
4. Chairperson: Tian-Shyr Dai
Unit: Graduate program of Finance, Department of Information Management and Finance

*The Regulations were drawn up in Chinese and translated into English. In the event of any discrepancy between the two versions, the original Chinese version shall
prevail.



