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Financial Engineering, an emerging inter-discipline, integrates some professional knowledge
and technology, such as modern financial theory, Mathematical analysis and information technology,
system engineering, operation research. It uses theoretical finance and computer modeling skill to
make pricing, hedging, trading and portfolio management decisions. This course emphasizes the
practical applications of these skills. It will prepare participants for technically sophisticated jobs

with organizations requiring comprehensive technical knowledge of arbitrage, hedging, futures and



options pricing, portfolio management, trading and dynamic investment strategies in bond currency,

options, and other financial markets.
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