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Lecture on financial engineering is given by researchers who are familiar with practice of finance. The first
half of this lecture gives foundation of bond pricing and portfolio theory of stocks. The second half of this
lecture deals with basics of financial statement analysis, measurement of risks and evaluation of derivatives.
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CAPM

| Foundation of Pricing Theory and Portfolio Theory
1. Present Value and Bond Pricing




-Foundation of Present Value and Bond Pricing
-Term Structure of Interest Rate
-Credit Risk and Bond Pricing
2. Portfolio Theory
-Mean-Variance Model
-CAPM
-Asset Allocation
-Sustainable Investing

Il Vauation of Assets, Measurement of Risks and Evaluation of Derivatives
3. Financial Statement Analysis and Valuation of Assets
-Foundation of Financia Statement Analysis
-Valuation of the Stock Price of Some Companies
4. Measurement of Risks and Evaluation of Derivatives
-Various Risks of Financial Institutions
-Cdculation of Risk Amount
-Derivative Pricing and Monte Carlo Simulation
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Excel
PC Excd (Python)

None. (Notebook-PC(Excel, Python) isrequired.)
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None (ppt slide files etc will be provided)
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