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Finance(Financial Engineering)

I . Objectives

“The philosophers have only interpreted the world,in various ways; the point is to change it. ”
(Karl Marx, Theses On Feuerbach; Thesis 11,1845). For better or worse, Financial Engineering has
changed the world fundamentally -and will keep changing it. This is why it is important to understand
how does Financial Engineering work, and what can it do. It is also important to understand certain
important implications of the basic principles of financial engineering and financial economics for the
real economy and financial markets. Financial Engineering as a discipline emerged in the 1980s. It is al-
so sometimes referred to as “computational finance,” “financial mathematics,” “mathematical fi-
nance,” or “quantitative finance. ” It uses the tools of mathematics,statistics,and computing to solve
problems in finance. Computational methods and the mathematics behind them have become an indis-
pensable part of the finance industry. Financial Engineering is a multidisciplinary field integrating fi-
nancial theory with economics,methods of engineering,tools of mathematics and practice of program-
ming. This program was founded because recruiters sought undergraduates with skills in the same key
areas of finance, mathematics, statistics and programming as they desired at the Master’s level. The
concentration is designed to provide training in the application of engineering methodologies and quan-
titative methods to finance. Graduates will be prepared for diverse career paths such as competent
managers and researchers in association with finance,and risk management, and other business man-

agement in financial institutions, business enterprises,as well as other related fields.

II . Basic Requirements

Students are required to be equipped with the following abilities:an ability of analyzing macro-e-
conomy;an ability of dealing with problems in financial accounting; an ability of managing financial
risks;a capacity of analyzing asset pricing;an ability of conducting financial trades;an ability of doing

quantitative scientific researches;sound humanistic qualities.

I . Characteristics

Strong background in mathematical and computational application,with the characteristics of de-
veloping applicative,innovative and internationalized professionals,and the concentration of promoting

the interdisciplinary training.
V. Program Structure,Graduation Regulations and Admission to the Degree

1. The standard duration of the program is 4-year with flexible 3—6 academic years to complete
the curriculum.

2. The program comprises a minimum of 160 credits as following:

Course Required General Disciplinary Core | Domain Core | Professional |Disciplinary| General Intensive Total
. ) . ota
Category Courses Courses Courses Core Courses | Electives Electives Practice

Credit 27 29 30 24 21 8 21 160
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3. To be eligible for admission to the degree of Bachelor of Economics,students have to satisfy all

the requirements of the curriculum and any additional required curriculum which has no credit in ac-

cordance with the degree granting related documents.

V . The Curriculum and Credit Distribution

1. General Education Courses [ required 27+ (6) + elective 8 credits |

The general education courses consist of required courses and elective courses. General education

electives are designed according to the Curriculum Design of General Education Electives of Hunan

University. Required general education courses are illustrated in the following table.

Code Course Title Credit(s) Remarks
Introduction to Maoism and Theoretical System of Socialism
GEO01101 . . L 3+(3)
with Chinese Characteristics

GE01039 Moral Cultivation and Law Basics 1.5+ (1.5)

GE01100 Current Situation and Policies 0.5+ (1.5)

GE01102 Outline of Modern Chinese History 2

GE01103 Fundamentals of Marxism | 2

GE01104 Fundamentals of Marxism | 2
GE01012(—15) | College English 8

GE01088 Computer Proficiency Test 0.5

GE01105 Introduction to Computer Science and Programming 2.5
GE01107(—13) | Psychological Health & Career Planning 1
GE01089(—92) | Physical Education 4

2. Disciplinary Core Courses (29 credits)

Disciplinary Core Courses (29 credits)
Code Course Title Credit(s) Remarks

GE03035(—37) | Mathematical Analysis B ( 1 , 11 .1l 15

GE03030 Advanced Algebra B 5

GE03039 Microeconomics 4

GE03040 Macroeconomics 4

3. Domain Core Courses (30 credits)

Domain Core Courses (30 credits)

Code Course Title Credit(s) Remarks
ET04009 Basic Accounting 3
ST03003 Probability Theory 4
F104002 Finance 4
F104013 Management 3
FI105020 Operations research 3
ST04006 Statistics 4
F104008 Dynamic programming and stochastic control 3
ST04008 Mathematical Statistics 3
BA04043 Ordinary differential equation A 3
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4. Professional Core Courses (24 credits)

Professional Core Courses (24 credits)

Code Course Title Credit(s) Remarks
F105028 Stochastic Calculus for Finance 3
FI104005 International Finance 3
F104012 Investment (Investment in Securities) 3
FI05011 Corporate Finance 3
FI105026 Financial Engineering 3
F105027 Financial Econometrics 3
FI104011 Risk Management (Finance) 3
FI05030 Pricing and Management of Financial Derivatives 3

5. Disciplinary Electives (21 credits)

Disciplinary Electives (21 credits)

Code Course Title Credit(s) Remarks
F106079 Numerical Methods in Computation 3
BA06211 Economic Law 2
FI106085 Asset Pricing Theory 3
ST06002 Statistic Software Application 2
FI105025 Portfolio Management 3
FI05013 Portfolio Investment and Management 2
FI106012 Personal Finance 2
F106078 Real Options 2
F106013 Fixed Income Securities 2
FI106051 Security Investment Analysis 2
FI106026 Experimental Analysis of Financial Transaction Technology 1
F105014 Business Bank Management 3
FI06088 Database Theory and Application 3
FI105009 Central Banking 3
F106028 Financial Marketing 2
FI106038 Simulation Commercial Bank Business 1
FI106069 Wealth Management 2
F106025 Financial Supervision 2
F106077 Quantitative Investment 3
FI106044 Investment Banking 3
F106071 Internet Finance 2
FI106086 The Finance World (Professional Introductory Course) 1
F106073 Financial Innovation and Development (Senior Seminar) 1

Note: Students are encouraged to sign up for elective courses within and across their majors,with the credit hours no less than 50 %

of the total required credit hours.
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6. Intensive Practice (21 credits)

Intensive Practice (21 credits)

Code Course Title Credit(s) Remarks
GE01040 Military Training 0
GE09002 Simulation Platform and Practice Application 2
GE09028 English Writing 1
GE09030 Chinese Writing 1
GE09024 Engineering Practice 1
FI110033 Social Surveys 1
FI110027 Simulation Experiment [ 1
FI110028 Simulation Experiment [| 1
FI10029 Simulation Experiment [[| 1
FI10026 Graduation Practice 2
FI10025 Dissertation 10

Note: To encourage students to actively participate in extracurricular activities,students get 1 credit for any of the following activi-
ties: the approval and completion of a national, or provincial or university SIT project, wining an award of the national or provincial
“Challenge Cup”, participating the College Summer Social Survey Competition organized by Chinese Financial Education Development

Fund,getting a paper published, participating a teacher’s project, participating a social practice or investigation and submitting a report.

VI. Faculties

. . Courses
Academic | Educational Research L L
No. Name . (Disciplinary Core Courses, Disciplina-
Title Background Areas . . .
ry Electives, General Electives)
1 Yang Zhaojun | Professor Ph. D Financial Engineering Stochastic Calculus for Finance
2 Cai Xiaochun Professor Ph.D econometrics Econometrics for Finance
Mathematical Finance,
3 Hu Zongyi Professor Ph. D Computable Numerical Methods in Computation
Equilibrium Model
. . Associate Internet Finance and In- .
1 He Pingping Ph. D Internet Finance
Professor surance
. . Associate . Risk Management for Finance, Asset
5 Li Haiqi Ph. D Econometrics . & ’
Professor Pricing theory
. Associate . - .
6 Hu Rongecai Ph. D Mathematical Finance Operations Research
Professor
Associate . . . . Financial Engineering, Wealth Manage-
7 Chen Yong Ph. D Financial Engineering g & g
Professor ment
. Associate L . . -
8 Tan Dejun Ph. D Quantitative Finance Mathematical Statistics
Professor
. . Associate The Methods of Financial
9 Liu Zaihua Ph. D . . Game Theory
Professor Engineering
Assistant . . . . Dynamic Programming and Stochastic
10 Ma Yong Ph. D Financial Engineering Y g' . g
Professor Control, Quantitative Investment
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Cont
. . Courses
Academic | Educational Research L . . R
No. Name . (Disciplinary Core Courses, Disciplina-
Title Background Areas . . .
ry Electives, General Electives)
Assistant . - The Pricing and Management of Finan-
11 Song Dandan Ph. D Mathematical Finance . . g &
Professor cial Derivatives
. Data Mining and Statisti- | Data Mining Technolo Statistical
12 Kong Zhizhou Lecturer M. S & & L gY»
cal Software Software Application
. Theory of Financial Mar- L. . .
. . Associate Y . . Investment, Derivative Financial In-
13 Liu Yi Ph. D kets, Derivatives Business .
Professor struments, Investment Banking
and Investment
Portfolio Investment and Management,
. Associate Financial Markets Theo- | Securities Investment Analysis, Tech-
14 Wu Wei Ph. D , . . T
Professor ry.Security Investment nical Analysis Experiment of
Financial Transactions
_ . Associate Personal Finance,Bank Personal Finance, Bank Accountin
15 Zhou Zaiqing Ph. D . ’ - . &
Professor Accounting Management of Commercial Banks
. .. Analysis  Experiment of Financial
. Associate Securities Investment A- Y . b .
16 Lu Guoging Ph. D . Transactions, Securities Investment A-
Professor nalysis .
nalysis
X Theory of Financial Mar- . . .
. Assistant Y . . . Security Investment, Excel Financial
17 Wang Tianyi Ph. D kets, Analysis of Financial . . N .
Professor Modeling, History of Financial Theory
Investment Instruments
. Assistant International Finance, Fi- | Finance, Foreign Exchange Tradin
18 Zhang Lei Ph. D , , ’ ’ en & &
Professor nancial Marketing Theory | Theory and Practice
. . . o Mathematical Statistics, Nonparametric
19 Xiao Bailong Lecturer Ph.D Mathematical Statistics e ’ !
Statistics, Random Process
R Financial Investment, Fi- | Derivative Financial Instruments, Port-
20 Dai Xiaofeng Professor Ph. D . L ’ .
nancial Derivatives folio Investment and Management
Fi - Engi . Management of Commercial Banks,
. inancia ngineering , . .
21 Zhou Hongwei | Professor Ph. D . & & | Technical Economy and Project Evalu-
Banking Management .
ation
International Finance, Inter-
. Associate national Payments Manage- | International Finance, International Settle-
22 Shao Xinli M. S . . . . .
Professor ment and Trading Technolo- | ments, International Financial Experiment
gy
Corporate Finance, Finan- | Investments ( Security Investments) .
23 Yan Yanyang Professor Ph. D . P . ’ . . Y
cial Marketing Theory Corporate Finance
Bank M . Fi Management of Commercial Banks,
. an anagement, Finan- . .
24 Peng Jiangang Professor Ph.D & ’ Technical Economy and Project Evalu-

cial Engineering

ation
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Cont
. . Courses
Academic | Educational Research L . . L
No. Name . (Disciplinary Core Courses, Disciplina-
Title Background Areas . . .
ry Electives,General Electives)
. . Technical and Economic Project Evalu-
_ L Economic Project Evalua- . . .
25 Long Haiming | Professor Ph. D . . ation, Management of Commercial
tion, Bank Accounting .
Banks,Bank Accounting
Zhan Associate . Financial Marketing, Management of
26 & M. S Marketing . . & &
Xuetao Professor Commercial Banks
. . . Management of Commercial Banks,
Wang Associate Banking Business and . & . . .
27 . Ph. D Corporate Finance, Commercial Bank-
Xiuhua Professor Management . . . .
ing Business Simulation
Assistant Theory of Financial Mar- | Security Investment, Excel Financial
28 He Kang Ph. D Yo Y )
Professor kets, Security Investment | Modeling, Portfolio Management
. Assistant . . International Finance, International Fi-
29 Yang Hui ° M. S InternationalFinance . . ’
Professor nancial Experiment
Currency and Finance, .
. Associate . Finance, Central Banking, Financial
30 Luo Bin B. S Monetary Policy and The- ; &
Professor Regulations
ory
VI. Responsible Professor
. . Courses
Academic | Educational | Research L . . L
No. Name . (Disciplinary Core Courses, Disciplina-
Title Background | Areas . . .
ry Electives,General Electives)
1 Yang Zhaojun| Professor Ph. D Financial Engineering Stochastic Calculus for Finance
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