286 WMEXRFRABETLUEFFTERE (2015 W)

W55 B (xR TR

—. EFHER

AL R ERET . SRl B, EHSE, 5 BRI A SRR, SR Rl TR e R
M7 BAT s F 4 il TR SO i ke 52 B [R) AR BE 7. B AT ] B 0 BEF R B BTG #o . D ARAT L IR SR
PR 25 G RILAA 5 Aol LA R SRR 010 15 5% <6 il XU 4 B, 050 1k < il ™ o B B2 3L TR R i T BE
) BEACAL L T T TS T RO BB A B R L T A R O s AR D TR A ) B
Bl

—. BEERARER

ALy 2 E A A ) G R TR S B R AR R RSB N A SIS N AEMAS S, EEEARRES
LRGN HIRE S WIJT T SE B, SR SN A BB L SR A HERIIR R .

Bl AR W AR AT LA LT T A R RE

(—) MRER

L ABHEM TRV EACHES ., &5, &, Sit%, FH2SARH S AN

2. FARENEINT G E BT & R AN OO IE S RE . BA LSRR TR R SR
B4 BE A 1) Bl AR X R AT 4 Rl T 3 ISR RIE T B R

3. AABUFMIEIR LG RE S . RERA S A P U SCOCHK

(Z) BEhETRK

Lo BEREM TR S9S, AXSM TRABLRNE, BABMMNEIMe . 5ERE
HHERIBAES . ANPRIE B SRS BE T - LA KT SRS B B AR N 25 J7 T A FE A BE

2. EE SRR, FH, TR2SEHb R el X, BARmK G rie . &
il BT BE 7 0 S B N T RE 7

(=) JRERK

FRAE DA BEBTMBLEE . AT A BB S TR R R SR O Ik s e . BT B
TG R T BBt JF R S SEIERE ST . IF B A" il M R XU IS A B S D T B SRR R

=, BEXEe

L 5% M A8 23 M A ke S B 1) AT RE 7 9 35 5%

EX G b TRE LA IR 2 b AR = AT TN SR S B (R RERE ) B B 9% 0 28— R R A A R E B
rpr. BOROHTRE IR Mt JFBCBCE A, AU, MERAE . BRI WS N
FREPLE R . B Gl T R AR URAR s 28 R RIS b ORI I SR . e, I T b Mg g5
AR IR S =R R MR R TR AR AR B G il AR e OBOR BCEE B A ML B SR A R g
HE AL BRAE B RORE ST . T B T B A5 Sk b B A SRR N L R P R AR R

2. S 4 Rl B HT AE ) 8 7

VEH [E PR B A 15 5% . R IAE OB B AAH G IR AR B I o e, X T i TR R AR A
Bi e SRR AR R SO MR ECRE . BUR#A, 3 IR R T e 0 S0 . FE SRR P R A AR 1Y
BUFTRE ST . e, TP TIFEAL0 SR, IESR B SR LSC . SR TR S g S IR .



WEEE (£FIRE) 287

M. ., EUEFERRPLET

Lo ARBFEEA 2] 4 4R, sy AR R 3—6 4R, e a2 B
2. ARV IR RS o MO 170 22 0%, JLvh A S BRAR BOBR AT ZOR 2 B R %

WA | s | EIIERL | RS | TS | Rkl | EiRke | Ehsiik it

FOE 25 29 26 30 26 8 26 170

W

8. 2R ME W R 07 S MU IO BT S S BR N . IR B MU IR AR 2 B L L (R A
B BT L AL T ARG SO BRI . BT R L
. RERERZESSH

(—) WIREBIERE (BIE25+ (6) $5+iklEs $H

WIRECE R A B M P . R PR (WM R R U R REE)
BRI S) S, ERR BRI

g LT 0y HE
GEo01101 B AR B P E R 2 3 O iR R AR 34 (3)
GE01039 JEARGE TEAE 5 5 i A 1.5+ (1.5
GE01100 T 3 5 B o 0.5+ (1.5)
GE01102 o [ AR b 40 5 E
GE01103 S B E AR (D 2
GE01012 (—15) | R¥3iE 8
GE01088 THE LR g J7 K 0.5
GE01093 AN R 5T it 2.5
GE01107 (—13) | OB R 5 4 I & 1
GE01089 (—92) | (A& 4
(Z) v (29 ¥5)
G AR AR 20y U
GE03035 (—37) | %234 B 15
GE03030 @t 6
GE03015 TR 28 % 4
GE03016 W2 B 2 4
(=) FERiZM (26 $5)
% WA 2 R i H/E
BA04039 HEZR 4
BA04040 [ieLE N 4
EN04005 IV e 3
BA04043 WA R A 3
BA04022 eguiEs 3
BA04023 ST 3
BA04020 IF 55 B 2 3
BA04030 prag 3




288

MEAXZEAMELIERATR (2015 |)

(M) Sypizn (30+ (1) $¥53)

g PR 24 FR 20y HE
BA05105 SR 3
BA05106 S TR 3
BA05107 SR % 3
BA05115 & Rl ] 2 3
BA05116 SR 3
BA05117 4 XL 7 3
BA05118 EPram (S 3
BA05119 g 3
BA05120 it ALt 3
BA05121 SRATETH (9 3

BA01001 (02) | %l S igif 0+ (1) L LDFE
(h) €Wk (5t 26 $5)

G by PR 2 R 20y &
BA06242 UG 25 4 5 5k 4 2
BA06171 B A SR 5 R 2
BA06140 EHERBRY z
BA06128 e z
BA06243 RIS 507 A z
BA06174 BEVETH M4 Z
BA06172 S2AE R S R AT 3
BA06245 WO 7 ¥ 2
BA06169 I f6] 1 970 43 7 2
BA06138 I 4 Wi 25 3iF 5 Z
BA06186 15 P RURG: A58 R A5 AT AR (S) 2
BA06177 M S BRI 5905 (S) z
BA06152 SRBUEIZE (S 2
BA06237 RS 5 50 5 z
BA06150 G Tl TR B S A z
BA06246 T 535 g A 3
BA06236 AT &R (S 2
BA06149 HE E Rl z
BA06145 1 9 G 2 z
BA06188 HRAT 2 i 2
BA06176 BRATE z
BA06247 VR 2
BA06147 TR B SR 2




WEEE (£FIRE) 289

(7%) Hpstik (26 ¥53)

I 5 PR 4 FR 2 =ges
GE01040 TE 0
GE09024 TRINRSE A 1
GE09030 Fr 3B s 1
GE09001 N SRIES 2
BA10043 iF 25 4 L SC B z
BA10035 S TR S 2
BA10040 AR 2
BA10044 Llp 5 2
BA10033 U 2
BA10032 ENE ] 2
BA10031 Hiligse &) 10

D RBRAKRERE (S RIGKIRERHBUE R,
2) TRV )2 022 B S B SAE SR . ATFRRZEARR LCFLEBENGE (RUL GRS TR B 24 B 52 Bk A8 2 20 A
FEBRED) T LR Lk o). Hig s Al 4 Do,
3) AW LIBIAKGANL. S8, g, B, SCRERRNRBMRRE. BRI AR BIRN . HEZ A

i 10 %45,
N, REFEHIT—E
B | R4 | BB | PR LK WE CEUBL. B, B
1| s | M | SR TRSKGEE A A TR, B
o ) SR % A EOR KA . R 5
2| WK | EIHE | AT TR MR o
& MEE| Bt | eRIBRSARER BT IR R 1
3 | ok | HE | ML | SETRSKGER W B, e
Sl k| HE | WL | AETES RS SR R
UL & BT G B
5 |gmw | mE | B | emTESKSER POLALEE o T ESE  RFBER T B
FE 943 47
6 | IMEE | HIE | M | AWwmm. elEEm g
T RERE | HE | Mt | AETRSKRER i 6] 7 90 4 7
s o | mE | Wt | AWTESKEER B WIS
o | Bhuw | mEE | ML | HARESEm s
00 [ | REE | WL | USRI R
AN =TI pere L ANN=T - N /N Bl 49+
T e . A TR A SriE. HHAE, SR TREMIE. e
11 R | B [ 4Rl TR 5 XU A R TH (S). SMEA5 IS 55 (S)
12| B % | MEGE | M1 | TR SRS B MG .
_ _ a4, &% 5 (S, Mg
15 B M R WL | SRR SRS HSERRE . & WA B
ST
SR T S4BT R B

1 N 5 4 Eh TR k=g
4 £ N3] LR Sl TR S XU 4 B IE 55 ARl TR IS

HPr g (S, SMNER B HIE 55 (S,
RE ST A W

WITAEE®, WA, BHY. B
Tt AT SRAATY

G AT ERE . MG A
X

I

15 x| YHm LR G b R SRR 4 B

16 | XUZFHE | JHom LR G il R 5 KU A B

17 B | YEom LR Gl AR S U A




290 WEAZEARMEVEFRARE (2015 iR)
S
Fe | 4 HARR | DA L RIZERS W (T L. Tl iR
. . - Afiih R e, B OE SIS N g
18 | # G TR A P
ok | YR LS S b TR XU A R RS AR T B
15 FH AR B AE B AR AT 2 i (S) L B 43
9 | R P M| Al TR R A e ¥, EMATFE, EAMAETR (9. &8
TREEE 43 B
20 | ARBER | YHW Bt | SR TR KU R Byt HINL . Sah TSR
INTE] AT e SR M A
e | . ARG (S, |PEH¥, EMAVE. &6
21 | JEEAE | P | @ TR (S)
EPRARE (S, SMEAES ML 5T (D,
22 | EARE | YW Wt | W TRSXREMEE | FAXEEE G ERS (S, mAHgIHT
L M. EMATAETHE (S
. TUHREHT
F5 | 4 WARR | DA Rk 7R 2 LR R
1 HERE | #UR Wt | Al TR R A Gt B BB




Financial Management(Financial Engineering) 291

Financial Management(Financial Engineering)

I . Objectives

Financial Management(Financial Engineering) is a multidisciplinary field involving economics, fi-
nance, mathematics, management science, information science, etc. providing the training of financial
engineering principles and methods,enabling the undergraduate the financial engineering techniques to
solve practical problems,with international vision and innovative spirit,It is designed for students who
wish to obtain positions in for the bank,insurance company and other financial institutions, businesses
and government departments,who are skilled in financial risk management, designing, developing and
application of innovative financial product,with the value of “toward modernization,the world and the
future”. We train the interdisciplinary applied talents,and also lay the foundation for students to who

want further study.

Il . Basic Specifications

The students should learn the basics of Financial Management(Financial Engineering) , emphasi-
zing the combining practice and theory,focusing on basic skills and comprehensive ability in both prac-
tice and technical, highlight the practice,comprehensiveness and exploratory.

The graduates should acquire the following knowledge and abilities:

1. Knowledge requirements

(1)Familiar with the basics of financial mathematics,economics,finance,accounting, management
and other disciplines;

(2)Master the qualitative analysis and quantitative analysis of the combination of scientific meth-
ods and skills,with a solid mathematical foundation of econometric, mathematical modeling techniques
and the empirical research in financial markets;

(3)Be good at English reading and writing skills,be proficient in English literature.

2. Abilities requirements

(1) Learning ability, basic writing skills, language skills, interpersonal communication and cross-
cultural communication,as well as computer and information technology and other aspects;be familiar
with recent developments of financial engineering;

(2)Focusing on inter-disciplines cross-computer technology, management, engineering, etc. , with
a strong financial analytic skills,financial innovation and application ability.

3. Quality Requirements

Master enterprise (individual) investment and financing, financial product design,financial engi-
neering software operating skills, designing and developing and innovative financial instruments, and

have the basic quality of product pricing and risk management and other aspects.

I . Characteristics

1. Highlight the quantitative ability to analyze and solve practical problems

(1)Based on diversified course,we strengthen the ability of solving practical problems in three ar-
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eas. The first is to highlight student financial quantitative analysis, mathematical analysis ability. To
this end,we provide the courses: mathematical analysis,advanced algebra, probability theory,mathe-
matical statistics,applied statistics,stochastic processes,ordinary differential equations,etc;

(2)The second is to train financial and accounting knowledge,and to this end, we provide the ac-
counting and finance management courses;

(3) The third is to highlighting the increasingly important role of information engineering in the
modern financial engineering an,students get financial information and the ability to process informa-
tion,we provide the courses:data structure and algorithm analysis, database theory and application,
database and principles courses.

2. Highlight Financial Innovation Ability

We pay attention to open the students’ international perspective. Reflected in textbooks and relat-
ed courses,we emphasize the use of original new version English textbooks, bilingual teaching, English
teaching. To train students’ creative ability in practice,to this end, we provide the courses: computer
simulation and modeling, portfolio simulation, financial engineering computational experiment cour-

V. Length of Schooling,Basic Requirements for Graduation,and Degree Conferment

1. The length of schooling for undergraduate studies is four years, with a flexible length lasting
from 3 to 6 years,based on the regulation of credit system.

2. Students in the program of Financial Engineering are expected to complete a minimum of 170
credits upon graduation,and the required credits for different courses are illustrated in the following

table.

Intensive
Course Required General | Introductory Major | Major Survey | Required Core| Restricted |General Education p . Total
. . . . . - . ractice- ota
Category | Education Courses Courses Courses Courses Electives Electives .
Internship

credit 25 29 26 30 26 8 26 170

Students will graduate until they pass the required courses and related practice courses, and a-
chieve the required minimum number of credits, and morally, intellectually, physically quali-
fied. Satisfying the requirements of degree-granting documents, He/She will be granting bachelor’s de-

gree in management.

V . Curriculum and Credits

1. General Education Courses (required 25+ (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 . i o 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
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Code Course Title Credit(s) Remarks
GE01103 Fundamentals of Marxism [ 2
GE01012(—15) | College English 8
GE01088 Computer Proficiency Test 0.5
GE01093 Introduction to Computer Science and Programming 2.5
GE01107(—13) | Psychological Health &. Career Planning 1
GE01089(—92) | Physical Education 4
2. Introductory Major Courses(29 credits)
Code Course Title Credit(s) Remarks
GE03035(—37) | Mathematical Analysis B 15
GE03030 Advanced Algebra B 6
GEO03015 Microeconomics 4
GE03016 Macroeconomics
3. Major Survey Courses (26 credits)
Code Course Title Credit(s) Remarks
BA04039 Probability Theory 4
BA04040 Mathematical Statistics 4
EN04005 Applied Statistics 3
BA04043 Ordinary Differential Equations A 3
BA04022 Management 3
BA04023 Accounting Principle 3
BA04020 Financial Management 3
BA04030 Operations Research 3
4. Required Core Courses [(30+ (1) credits]
Code Course Title Credit(s) Remarks
BA05105 Finance 3
BA05106 Introduction to Financial Engineering 3
BA05107 Financial Markets 3
BAO05115 Financial Econometric 3
BA05116 Financial Economics 3
BA05117 Financial Risk Management 3
BA05118 International Finance (S) 3
BA05119 Investments 3
BA05120 Stochastic Process 3
BA05121 Financial Derivatives(S) 3
BA01001¢02) Program Introduction 0+ (1) Lecture
5. Restricted Electives (26 credits)
Code Course Title Credit(s) Remarks
BA06242 Data Structure and Algorithm Analysis 2
BA06171 Database Principles and Applications 2
BA06140 Management Information System 2
BA06128 Game Theory 2
BA06243 Optimization Theory and Method A 2
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Code Course Title Credit(s) Remarks
BA06174 Analysis of Investment Projects 2
BA06245 Numerical Method 2
BA06172 Function of Real Variable and Functional Analysis 3
BA06169 Time Series Analysis 2
BA06138 Fixed Income Securities 2
BA06186 Credit Risk Modeling and Credit Derivatives(S) 2
BA06177 Forex Theory and Practice(S) 2
BA06152 Financial Data Mining(S) 2
BA06237 Bond theory and practice 2
BA06150 Financial Data Mining (S) 2
BA06246 Partial Differential Equation A 3
BA06236 Corporate Finance(S) 2
BA06149 Computational Finance 2
BA06145 Behavioral Finance 2
BA06188 Bank Management 2
BA06176 Investment Banking 2
BA06247 Law of Economy 2
BA06147 Computational Simulation and Modeling 2
6. Intensive Practice-Internship (26 credits)

Code Course Title Credit(s) Remarks
GE01040 Military Theory 0
GE09024 Practice Teaching A 1
GE09030 Chinese Writing 1
GE09001 Programming training 2
BA10043 Securities Investment Simulation 2
BA10035 Financial Computational Experiment 2
BA10040 Term Thesis 10
BA10044 Specialty Practices-Internship
BA10033 Tutorials
BA10032 Graduation Internship
BA10031 Graduation Thesis

* note: 1) when marks (s) after the course name,it means this course will be taught in two languages.
2) During a read or participate in academic competitions winning essay, published academic papers identified by the Institute

(see “Hunan University School of Business Administration Practice Innovation credits recognized standards”) may substitute

for professional elective credits,but not exceeding 4 credits.

3) Students can elective courses of computer,administered,law, mathematics., literature and other classes in the school,les-

sons counted in specialty elective credits,but no more than 10 credits.
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VI. Course Instructor List

N N Academic | Educational Research C
o. ame . ourses
: Title Background Areas
Financial Engineering and . . . .
Zhou . & & Operations Research, Financial Data Mining
1 Professor Doctor Risk Management Invest-
Zhongbao (S),Investments
ment
. Financial Engineering and | Financial Markets, Financial Risk Manage-
Zeng Associate . e <~
2 Doctor Risk Management Invest- | ment, Applied Statistics, Investment, Credit
Zhijian Professor . . . .
ment Risk, Modeling and Credit Derivatives
Financial Engineering and . . . .
Ma . & & Financial Econometric,Operations
3 . Professor Doctor Risk Management Invest-
Chaoqun Research; Investments
ment
) Financial Engineering and . . . . .
Xie . & & Financial Markets, Financial Risk Manage-
4 . Professor Doctor Risk Management Invest-
Chi ment
ment
Financial Engineering and . . . .
Zhu . € & Stochastic Process, Financial Econometric,
5 o Professor Doctor Risk Management Invest- . L . . .
Huiming Applied Statistics, Time Series Analysis
ment
Sun Corporate Governance, In-
6 Professor Doctor P . ’ Management
Yaowu novation Management
Financial Engineering and
Zhang . . . .
7 Yuei Professor Doctor Risk Management Invest- | Time Series Analysis
uejun
! ment
c Financial Engineering and
“ao . . e
8 o Professor Master Risk Management Invest- | Operations Research , Applied Statistics
Jianxiong
ment
Chen Associate Technological Innovation
9 . Doctor . Management
Liyong Professor and Management Science
. Financial Engineering and
Wang Associate . & &
10 , Doctor Risk Management Invest- | Management
Zhong Professor
ment
. Financial Engineering and | Finance, Management Introduction to Fi-
Wu Associate . . . . . . L
11 . Doctor Risk Management Invest- | nancial Engineering Financial Derivatives
Xiao Professor . .
ment (S) ,Forex Trading Theory and Practice(S)
. Financial Engineering and
Yang Associate . . .
12 Doctor Risk Management Invest- | Investment, Applied Statistics, Management
Kuan Professor
ment
. Financial Engineering and . . . . .
. . Associate . & & Computational Finance ,Financial Data Mining
13 | Yang Chao Doctor Risk Management Invest- . . L .
Professor (S) Applied Statistics, Operations Research
ment
7 Financial Engineering and | Financial Econometric Time Series Analy-
ou . . . . .
14 Li Lecturer Doctor Risk Management Invest- | sis, Applied Statistics, Operations Research
_in . . . . .
ment Introduction to Financial Engineering
Financial Engineering and | International Finance (S),Forex Trading The-
15 Xu Yan Lecturer Doctor Risk Management Invest- | ory and Practice(S), Applied Statistics. Man-

ment

agement
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Academic | Educational
No. Name . Research Areas Courses
Title Background
Li Financial Engineering and | Bank Management, Investment Project A-
_iu . . .
16 . Lecturer Doctor Risk Management Invest- | nalysis, Management, Operations Research,
Mengqi . . .
ment Economics, Finance, Investment banking
Financial Engineering and | _. . . . .
. & & Finance, Behavioral Finance, Applied Statis-
17 |He Hongbo| Lecturer Doctor Risk Management Invest- | . .
tics Management, Game Theory
ment
Financial Engineering and | Fixed-income Securities, Applied Statistics.,
18 Yao Zheng | Lecturer Doctor Risk Management Invest- | Management, Introduction to Financial En-
ment gineering
. . . . Credit Risk Modeling and Credit Derivatives
Financial Engineering and . . . .
. (S), Applied Statistics, Financial Econom-
19 Zhou Ke Lecturer Doctor Risk Management Invest- | . . . . . . .
ics, Financial Derivatives (S), Financial
ment .
data analysis
Financial Engineering and
20 Zou Ziran Lecturer Doctor Risk Management Invest- | Game Theory, Financial Data Analysis
ment
Tan . . Corparates Finance (S), Investment, Finan-
21 . g Lecturer Doctor Corporate Finance . P . . o S
Jinghua cial Economics,Financial Derivatives (S)
International Finance (S), Forex Trading
W Financial Engineering and | Theory and Practice, Credit Risk Modeling
an . O . . .
22 G g Lecturer Doctor Risk Management Invest- | and Credit Derivatives (S), Applied Statis-
angjin

ment

tics, Financial Economics, Financial Deriva-
tives (S)

VI. Course Scheduler

Academic | Educational .
No. Name . Research Areas Courses
Title Background
Financial Engineering and . . . .
Ma . g £ Financial Econometric,Operations
1 . Professor Doctor Risk Management Invest-
Chaoqun Research, Investments

ment

(BN AR



