厦门大学本科课程教学大纲

	课程名称
	金融工程

	课程代码
	
	英文
类别代号
	

	授课对象
	财务学系财务管理专业
	适用年级
	本科三年级第二学期

	课程类型
	必修课
	课程课型
	理论课

	总学分
	总学时
	授课
	讨论
	实验/上机
	实践
	其他

	3
	48
	48
	
	
	
	

	先修课程
	微积分、线性代数、概率论

	一、课程简介

	金融工程主要研究金融产品的设计、定价与风险管理，内容包括远期、期货、互换与期权等金融衍生产品的基本内涵、定价原理及其在投资与风险管理中的基本运用。

	二、培养目标

	通过授课，使学生基本了解金融工程内涵、基本原理和基本技术，提高学生解决金融问题的实际能力。具体目标包括：

1. 通过教学，应当使学生能够熟练掌握远期、期货、期权、互换等衍生金融产品的含义、市场运作、交易策略等基础知识。

2. 通过教学，应当使学生能够熟练掌握远期、期货、期权、互换等基础性衍生金融产品以及由此进一步衍生的简单结构性产品的定价方法。

3. 通过教学，应当使学生能够掌握运用远期、期货、期权、互换等衍生金融产品进行套期保值、风险管理和套利的基本方法和思路。

	三、教学方法

	本课程采用教师讲授、课堂讨论和习题讲解相结合的教学方式。


	四、主要内容及学时安排 

	章（或节）
	主要内容
	学时安排

	1
	金融工程概述
	3

	2
	远期与期货定价
	3

	3
	远期与期货运用
	3

	4
	互换定价+应用
	3

	5-6
	期权的回报与价格分析
	6

	7
	上交所期权市场概况、期权模拟交易
	3

	8-9
	BSM期权定价模型
	6

	10-11
	期权定价的数值方法 
	6

	12
	做市商制度
	3

	13
	期权的交易策略及其运用
	3

	14
	期权价格的敏感性分析
	3

	15
	期权套保、套利、波动率交易
	3

	16
	模拟交易总结
	3

	合计
	48

	五、考核方式与要求

	考勤和作业30%，project 10%，期末考60%

	六、选用教材
	郑振龙、陈蓉主编，《金融工程》（第四版），2016，高等教育出版社

	七、参考书目与文献
	Hull, J.C., Options, Futures, and Other Derivatives, 10th Edition. 2018, Pearson Education

	八、课程网站等支持条件
	1.国家精品课程共享课：http://www.icourses.cn/sCourse/course_6080.html
2.课程网站：efinance.org.cn 

	九、其它信息
	作业迟交，该次作业无成绩

	大纲制定者：郑振龙     大纲审定者：           大纲制定时间：2020.2.10


XMU Undergraduate Course Syllabus
	Course name
	Financial Engineering

	Course code 
	
	Category code
	

	Programme
	Financial Management
	Semester
	Semester 2, Year 3

	Course type
	□Basic Common Courses □General Education Courses □Disciplinary General Courses■Specialized Courses
□Other Teaching Processes
	Course focus
	■Lecture □Experiment 

□Skill-training □Practical

	Credit
	Total learning hours
	Lecture
	Tutorial
	Experiment
	Practical
	Others

	3
	48
	48
	0
	0
	0
	0

	Prerequisites
	Calculus，Probability and Statistics，Linear Algebra，Finance

	1.Course description

	The course is about designing, pricing and risk management of financial products. The contends include introduction of derivatives like forwards, futures, swaps and options; the pricing methods and their applications in investment and risk management.

	2. Learning goals

	Through this course the students are supposed to learn about the concepts and structure of financial products, the principle and techniques of financial engineering; be able to deal with financial problems with those products and techniques. After taking this course, students should:
1.Grasp the concepts, market mechanisms, investment strategies of forwards, futures, options and swaps.

2. Master the main methods to price forwards, futures, options, swaps and complex products that could be decomposed to related to those basic products.

3. Know how to hedge, manage risk and arbitrage with forwards, futures, options, swaps and complex products that could be decomposed to related to those basic products.

	3.Teaching approaches

	A mix of lectures, group discussions and homework.


	4. Content outline of the course

	Chapter(Section)
	Content
	Learning hours

	1
	Financial Engineering Overview
	3

	2-3
	Forward and Future Pricing 
	3

	4-5
	Applications of Forward and Futures
	3

	6-8
	Swaps and Its Applications
	3

	9-10
	Options: Payoff and Price
	6

	
	SSE and Option simulation transaction
	3

	11
	Option Pricing: BSM model
	6

	12
	Option Pricing: Numerical Method
	6

	
	Market Maker
	3

	13
	Option Strategies
	3

	14
	Greeks and Hedging
	3

	
	Arbitrage and Volatility Trading
	3

	
	Summary of option simulation transaction
	3

	
	
	

	Total
	32

	5. Assessment methods and requirements

	Assignments 20%, Project 20%， Final 60%

	6.Textbooks
	Zheng and Chen, Financial Engineering, 4th Edition, 2016, High Education Press

	7.References
	Hull, J.C., Options, Futures, and Other Derivatives, 10th Edition. 2018, Pearson Education

	8.Website
	efinance.org.cn

	9.Others
	Any delay of assignment will not be accepted.
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