財務金融研究所中英文課程內容摘要
Graduate Institute of Finance
一、必修科目Required Courses

667001
財務理論
3
必
洪仁杰、上

本課程旨在使同學瞭解近代財務理論之發展，包括代理理論、資本預算與投資決策、資本結構、股利政策、風險與報酬、投資組合理論、債券及證券評價以及衍生性商品評價等。

667001
Finance Theory
3
Ｒ
R. J. Hung, F

The course is designed to provide students with understanding of the recent development in finance theories, including agency theory, capital budgeting and investment decision, capital structure, dividend policy, risks and returns, portfolio theory, bond and stock valuation and derivative assets valuation.

667002
計量經濟學
3
必
黃鴻禧、上

本課程之目的，在於介紹經濟或企業管理上所使用的計量模型及工具。本課程將提供學生如何應用實際的資料，建構適當的模型，以及進行模型推估結果的檢定，主要內容包括1.迴歸模型：(1)簡單線形迴歸模型，(2)複迴歸模型，(3)序列相關與非均齊變異，(4)工具變數與模型設定，(5)單一函數迴歸模型之其他進階主題，(6)聯立方程式之迴歸模型；2.時間序列模型：(1)時間序列資料的性質與時間序列模型，(2)時間序列模型之推估與檢驗，(3)時間序列模型之應用。

667002
Econometrics
3
R 
H. H. Huang, F

The purpose of this course focused upon models of processes that occur in business and economics. Quantitative tools that are used to construct and then test mathematical representations of the real world would be introduced. With the training of this course, the students would gain some understanding of the science and art of determining what type of model to be build, building the model which is most appropriate, testing the model statistically, and then finally applying the model to practical problems in analysis. The major contents of this course include: 1. Regression models: (1)Simple Linear Regression Model, (2)Multiple Regression Model, (3)Serial Correlation and Heteroscedasticity, (4)Instrumental Variables and Model Specifications, (5)Advanced Topics in Single Equation Estimation, (6)Simultaneous-Equation Estimation. 2.Time-series models(1)Properties of Time Series Data and Linear Time-Series Models, (2)Estimating and Checking Time-Series Models, (3)Applications of Time-Series Models.

667003 碩士論文
6
必
指導教授、上、下

本課程主要是在於訓練碩士班研究生正確的研究態度與研究能力，經由對專業方向的研究，期使培養研究生的獨立研究能力。

667003
Thesis
6
Ｒ
Major or Thesis Advisor,F,S
The main purpose of course is to train the learners to be independent researchers. Though taking this course, the students will have correct research attitudes and ability, and to be an excellent researcher.

二、選修科目Elective Courses
667004
金融市場與機構
3
選
洪仁杰、上

本課程旨在使學生對國內外之金融市場有基本認識，授課內容包括：(1)貨幣市場；(2)資本市場；(3)外匯市場；(4)歐洲通貨市場；(5)歐洲通貨單位；(6)國際債券市場；(7)國際外匯市場；(8)期貨與選擇權市場。

667004
Financial Markets and Institutions  3
Ｓ 
R. J. Hung, F

The course is designed to provide students with understanding of both domestic and international financial markets, the contents include:

1.Money Market.
5.ECU Financial Market.

2.Capital Market.
6.International Bond Market.

3.Foreign exchange Market.
7.International foreign exchange Market.

4.Eurocurrency Market.
8.The market of Futures and Options.

667005
投資組合管理
3
選
林坤輝、上

本課程旨在教授投資組合基本理論以及如何建構與管理投資組合。透過實例分析使學生深入了解理論之應用與實務上如何建構與管理投資組合。

667005
Portfolio Management
3
Ｓ 

K. H. Lin, F

The objective of this course is to give the basic theory of portfolio and the way of portfolio construction, management and protection. By emphasizing in the case analysis, students are expected to have deep insight and knowledge about applications of theory and portfolio construction and management.
667006
期貨與選擇權
3
選
潘璟靜、上

本課程涵蓋以下內容：

1.衍生性金融產品介紹。

2.衍生性金融資產交易。

3.衍生性金融資產價格之決定。

667006
Futures and Options
3
Ｓ 
G. G. Pan, F

This program covers the following topics:

1.Introduction of derivatives securities.

2.Trading of derivatives securities.

3.Pricing derivatives securities.

667007
投資學原理
3
選
林坤輝、上

本課程利用專書與論著研讀，探討現代投資學原理與實務操作。內容包括股票、債券及其它投資工具。
667007
The Principle of Investment  3
Ｓ 
K. H. Lin, F
By using textbooks and papers, this course discusses the theories principles and technology of modern investment.  The main issues cover stock, bond and other investment instruments.
667008
個體經濟學
3
選
洪仁杰、上

本課程旨在介紹一般個體經濟理論之觀念，及其在管理問題研究上之應用。其內容主要包括：1.消費者理論；2.生產者理論；3.市場理論；及4.資訊經濟學等。
667008
Microeconomics
3
Ｓ 
R. J. Hung, F

The course is designed provide students with understanding of to study the theory of microeconomics and its application. The major contents include: 1. The theory of consumer choice and demand; 2.The theory of the firm; 3.The theory of markets; 4.Topics in information economics.
667009 保險業管理
3
選
黃鴻禧、上
本課程旨在討論人壽保險、財產保險和責任保險的某些特定主題。在各種保險商品下，課程內容主要集中於保險定價、保險經濟和保險經營。

667009 Special Topics on Insurance Markets
3
S
H.H.Huang,F
This course discusses some special topics on the life insurance, property insurance and liability insurance. Under various insurances, the main contents focus on the insurance pricing, insurance economics, and insurance operation.
667010投資銀行管理
3
選
黃鴻禧、上
本課程旨在探討投資銀行管理相關議題。包括國內及國際承銷、私募、創投評估、企業評價、購併業務、民營化規劃及金融資產管理等議題。

667010 Investment Banking Management
3
S
H. H. Huang, F
This course aims to discuss the related issues of investment banking management. The contents include the domestic and international underwritings, private placements, joint ventures, business evaluation, M&A, privatization planning and financial asset management, etc.
667011  時間序列分析專題
3
選
黃鴻禧、下

本課程之目的，在使學生了解不同領域中一個或多個隨時間而變化現象的發展，以一整合的方式來呈現時間序列分析的各種觀點。

667011
Special Topics on Time Series Analysis  3

Ｓ 
H. H. Huang, S

The purpose of this course is on the analysis of the evolution of one or more time varying phenomena has long been the domain of interest of experts in various fields.  We have tried to present a variety of aspects of time-series analysis in a synthetic manner.

667012
隨機過程專題
3
選
黃鴻禧、下

本課程之目的，在介紹處理馬可夫鏈、波瓦松過程、生死過程、高斯過程、布郎尼移動等隨機過程及其應用。

667012
Special Topics on Stochastic Processes
  3

Ｓ 
H. H. Huang, S

The objectives of this course are to equip, the students with understanding of Stochastic Processes MarKov chains, Poisson processes, birth and death processes, Gaussian processes, Brownian motion by means of elementary Stochastic differential equation.

667013
數量方法
3
選
潘璟靜、下

本課程之目標在培養學生以數量方法進行問題分析與研判之基本能力數量方法課程內容大綱：1.相關分析；2.路徑分析；3.變異數分析；4.迴歸分析；5.因素分析；6.判別分析；7.正準相關分析；8.集群分析。

667013
Quantitative Methodology  3
Ｓ
G. G. Pan, S

The objectives of this course are to improve students’ abilities of problem solving and quantitative data analysis.The course contents are as follows:
1.Correlation analysis.
5.Factor analysis.

2.Path analysis.
6.Discriminate analysis.

3.Analysis of variance.
7.Canonical correlation analysis.

4.Regression analysis.

667014
財務數學
3
選
潘璟靜、下

本課程探討與衍生證券定價相關之主要數學工具，並涵蓋1.套利理論；2.Black-Scholes模型；3.等價平賭測度。
667014
Mathematics of Financial Derivatives  3

Ｓ 
G. G. Pan, S

This program deals with the major mathematical tools found useful in derivatives pricing theory, and covers the following topics:

1.The arbitrage theorem.

2.The Black-Scholes model.

3.Equivalent martingale measures.
667015
財務計量
3
選
潘璟靜、下

本課程涵蓋以下內容：

1.金融資產價格之短期時間序列行為

2.金融資產價格之橫斷面行為

3.衍生性金融證券及金融資產價格之非線性模型

667015
The Econometrics of Financial Markets  3 
Ｓ 
G. G. Pan S

This program covers the following topics:

1.Short-run time-series behavior of financial asset prices.

2.Cross-sectional models of financial asset prices.

3.Derivative securities and nonlinear methods of financial asset prices.

667016高等財務管理
3
選
林坤輝、下

本課程旨在探討公司高階管理階層所面臨的相關財務決策，包括財務診斷、投資決策、融資決策與價值管理。並透過實例分析討論使學生了解企業財務決策可能產生之預期結果。

667016 Finance for Executives
3
Ｓ 

K. H. Lin, S

This course discusses issues about financial decisions that are specially addressed to executives, such as financial diagnosis, investment decisions, financing decisions and value-management. Emphasis in the case analysis in order to provide a common thread that reinforces students’ understanding.
667017
期貨與選擇權專題
3
選
潘璟靜、下

本課程涵蓋以下內容：

1.衍生性金融資產價格之決定。
2.不連續時間衍生性金融資產定價模型。

3.連續時間衍生性金融資產定價模型。

667017
Special Topics on Futures and Options
3 Ｓ 
G. G. Pan, S

This program covers the following topics:

1.Pricing derivatives securities

2.Discrete-time pricing models for derivatives securities

3.Continuous-time pricing models for derivatives securities

667018 公司理財專題
3
選
林坤輝、下

本課程主要探討公司理財的相關主題，藉由著述之探討，對融資決策與投資決策二大主題進行深入研究。

667018
Special Topics on Corporate Finance
3
Ｓ 
K. H. Lin, S

This course discusses issues about corporate finance. By using papers' reading and discussing, students are expected to have deep insight and knowledge about financing decisions and investment decisions.
667019
金融市場專題
3
選
黃鴻禧、下

本課程主要探討金融市場的管理，藉由著述之探討，對金融市場管理進行深入研究。
667019
Special Topics on Financial Markets Administration 3 Ｓ H. H. Huang, S

This course discusses issues about financial markets management.  By using papers’ reading and discussing, students are expected to have deep insight and knowledge about financial markets management.
667020
投資管理專題
3
選
林坤輝、下

本課程係研討有關投資管理相關的學理與實務主題。藉由著述之探討，使學生深入暸解有關學術與實務上如何建構與管理資產組合。

667020
Special Topics on Portfolio Management  3 Ｓ K. H. Lin, S

The main purpose of this course is discussing and comprehending topics in Portfolio Management. The issues include theoretical discuss and practical application. By using papers' reading and discussing, students are expected to have deep insight and knowledge about portfolio construction, management and protection.
667021
總體經濟學
3
選
洪仁杰、下

本課程旨在探討消費、投資、貨幣需求與供給、通貨膨脹、失業率與經濟成長之理論模型與實證研究，財政政策與貨幣政策之適用時機與效果與理性預期理論及其對總體經濟之影響。
667021
Macroeconomics
3
Ｓ 
R. J. Hung, S

The course is designed to provide students with understanding of the theoretical models and their empirical studies in consumption, investment, demand for and supply of money, inflation, unemployment, economic growth, to discuss the effects of monetary and fiscal policy in the extended models, and to study the theory of rational expectation and its effect on macro economy.
667022
投資專案評估
3
選
洪仁杰、上

本課程之目的，在使學生瞭解企業及公共投資可行性評估。主要內容包括市場可行性、財務可行性、技術可行性、法律可行性及環境影響評估等。
667022
Investment Project Evaluation  3   Ｓ 
R. J. Hung, F

The purpose of this course is to provide students with the knowledge and skills for feasibility analysis of both private and public investment projects.  The contents include market feasibility, financial feasibility, technical feasibility, law and regulation feasibility, and environmental impact assessment.

667023 公司治理專題

3
選  林坤輝、下
公司治理（corporate governance）概念一般泛指公司管理與監控的方法。公司治理運作不上軌道，是企業無法提昇國際競爭力之關鍵因素之一。2001年美國恩龍案（Enron）後陸續引發的金融危機，更突顯公司治理的重要性。本課程首先研討公司治理的機制以及其重要性，具有優良的公司治理機制的企業，能為股東製造更高的獲利機會，在面對金融危機時，亦較具競爭力及應變能力。 繼而深入探討會計資訊在公司治理機制中扮演的角色，以及相關的研究。 

667023 Special Topics on Corporate Governance
3
S  K. H. Lin,S
The main purpose of this course is to provide the students with in-depth understanding of the role of publicly reported financial accounting information in the governance processes of corporations. The first part focuses on the issue of corporate governance, which encompasses the internal policies and practices by which a company is operated and controlled on behalf of its shareholders. The advantages of sound corporate governance are discussed as well as a good system of corporate governance that helps maintain the confidence of investors, which allows companies to raise capital efficiently. The second part concentrates on the research that examines the role of accounting information in specific governance mechanisms. 

667024
賽局理論專題
3
選
林坤輝、上

本課程採用專書與論著研讀與討論，探討賽局理論的原理與實務應用。內容包括賽局的構成、推演與應用。

667024
Special Topics on Game Theory
3  Ｓ 
K. H. Lin, F

By using textbooks and papers, this course discusses the theories, principles and applications of game theory.  The course covers the issues about structure, modeling, and application in game.
667025
高等統計學
3
選
潘璟靜、上

本課程之目標在培養學生具統計分析與推理之基本能力。高等統計學課程內容大綱包括1.樣本空間與隨機變數；2.間斷機率分配；3.連續機率分配；4.條件分配與獨立性；5.隨機變數之轉換；6.漸近理論；7.估計理論；8.假設檢定理論；9.迴歸與相關；10.變異數分析；11.無母數統計方法；12.貝氏決策理論。

667025
Advanced Statistics
3
Ｓ 
G. G. Pan, F

The objectives of this course are to improve students’ abilities of data analysis and statistical inference.

The course contents are as follows:
1.Sample space and random variables.
7.Estimation theory.

2.Discrete probability and distribution.
8.Hypothesis testing.

3.Continuous probability and distribution.
9.Regression and correlation.

4.Conditional distribution and independence.
10.Analysis of variance.

5.Transformation of random variables.
11.Nonparametric statistics.

6.Asymptotic theory.
12.Bayesian decision theory.

8.Cluster analysis.

667026
財務演算法
3
選
潘璟靜、上

本課程介紹各種財務工程上常見的數值演算法，並涵蓋以下內容：

1.數值計算之基本工具

2.格點法

3.有限差分法

4.蒙地卡羅分析法
667026
Financial Algorism
3
Ｓ 
G. G. Pan, F

This program introduces the major numerical methods found useful in the financial engineering, and covers the following topics:

1.Basic tools of numerical computation

2.Lattice method

3.Finite difference method

4.Monte Carlo method
667027
國際財務管理
3
選
林坤輝、上

本課程旨在探討多國籍企業所面臨的匯率風險以及相關的財務決策，包括長短期資產與負債之管理。本課程將提供一個多國籍企業財務分析的觀念性架構，並以實例分析加強學生對多國籍企業財務決策之了解。
667027
International Financial Management
3  Ｓ 
K. H. Lin, F

This course discusses issues about foreign exchange risk and financial decisions of a multinational firm. This course will provide a conceptual framework within which the key financial decisions of the multinational firm can be analyzed. Emphasis in the case analysis in order to reinforce students’ understanding.
667028
固定收益證券分析
3
選
潘璟靜、上

本課程旨在增進學生固定收益證券的瞭解。本課程內容包括債券的定價、收益率的衡量、債券市場分析、債券交易策略及不動產抵押證券。

667028  Fixed-Income Security Analysis  3  Ｓ 
G. G. Pan, F

The course is designed to provide students with understanding of fixed-income securities.  The contents include bond pricing, yield measurements, bond market analysis, bond trading strategies and mortgage-backed securities.

667029 證券市場專題
3
選
洪仁杰、上

本課程探討證券市場行為與管理，藉由著述之探討，對市場微結構進行深入研究。

667029
Special Topics on Security Markets
3
Ｓ 
R. J. Hung, F

This course discusses the security market behavior and management.  By using papers’ reading and discussing, students are expected to have deep insight and knowledge about market microstructure.
667030財富管理專題
3
選
黃鴻禧、上

本課程旨在探討與財富管理相關之專題，內容包括全球財富管理市場、資產配置、財富管理相關金融商品、風險管理、稅務專題及理財人員職能與職業倫理等專題。
667030 Special Topics on Wealth Management
 3
S
H. H. Huang, F
This course aims to discuss the releted issues on wealth management. The contents include the global wealth management market, asset allocation, wealth management related financial commodities, risk management, taxes related issues and ethics issues, etc.
667031 證券分析專題
3
選
林坤輝、上
本課程旨在探討證券分析相關議題。內容包括有價證券價格決定理論、總體經濟分析、產業分析、公司分析、技術分析、投資機會管理及風險管理等議題。

667031 Special Topics on Security Analysis
3
Ｓ
K. H. Lin, F
This course aims to discuss the related issues of security analysis. The contents include the price determining theories, macro ecnommy analysis, industry analysis, company analysis, technical analysis, portifolio manangment and risk management, etc.

667032
產業分析
3
選
洪仁杰、下

本課程旨在協助學生了解產業特性及競爭態勢，並教導學生產業分析的技巧，以從事產業研究及作為證券分析及投資政策之參考。
667032
Industry Analysis
3
Ｓ 
R. J. Hung, S

The course is designed to help students understand the industry framework, characters and the related competiveness.  We also expect to provide students with the understanding of the analytic skills to conduct the industry analysis and to provide the fundamental for security analysis and companys’ investment policy.

667033 財務報表分析專題
3
選
洪仁杰、下

本課程旨在使同學學習如何透過財務報表分析來對企業進行徵信及評價，並對企業投融資活動進行規劃。
667033
Special Topics on Financial Statement Analysis 3 ＳR. J. Hung, S

This course is aimed to provide students with understanding and application in credit analysis and evaluation for companies through financial statement analysis.  The financial planning for the financing and investing activities is also discussed.

667034
風險管理
3
選
洪仁杰、下

本課程之目的在於闡述企業風險管理的意義、程序、策略及風險管理重要主題。相關內容包含「風險意義」、「風險衡量」、「風險政策」、「風險決策」、「風險規避」、「風險分散與轉嫁」之相關理論與實務議題。
667034
Risk Management
3
Ｓ 
R. J. Hung, S

The purpose of this course is to discuss the meaning, procedures, strategies of risk management as well as some important topics in risk management for an enterprise.  The contents of this course include meaning of risks, risk measurement, risk policy, risk decision, risk diversification and risk transfer, etc.

667035 財務管理個案專題
3
選
林坤輝、下

本課程主要在研討有關財務管理個案相關的學理與實務主題,使學生暸解有關財務管理個案與機構領域中學術與實務的現況與發展。

667035
Special Topics on Case Studies of Financial Management
3
Ｓ K. H. Lin, S

The main purpose of this course is discussing and comprehending topics in Case Study of Finance. The issues include theoretical discuss and practical application. Through this course, the students will have more clearly understanding the practical application and development of Case Study of Finance products and institutions.
667036
金融法規與制度
3
選
洪仁杰、下

本課程旨在提供同學有關金融法律專業知識。授課內容包括：(1)銀行法；(2)金控法；(3)信託法；(4)電子銀行與證券交易相關之法律問題；及(5)衍生性金融商品法律問題等。

667036
Financial Laws And Regulations
3

Ｓ 
R. J. Hung, S

The course is designed to provide students with understanding of financial laws and related regulations.




