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Department of Information Management and Finance

Graduate Program of Finance
Academic Requirements for Master Students

academic year 2021

Minimum

. One year
Period of Study y
Minimum Financial Engineering / Financial Decision: 38 credits (excluding preliminary courses)
Graduation Data Science: 31 credits (including 2 credits of “Independent study”; excluding preliminary
Credits courses)

Prerequisite
Courses and
Core Courses

€ Preliminary courses:

< Major in Financial Engineering / Financial Decision: Economics, Accounting, and
Statistics, 3 credits for each subject (Students may apply to exempt the courses or
change to other courses according to their transcriptions of university level or above,
or certificates of other programs at the same level.)

< Major in Data Science: Data Structure, Programming, Economics, and Statistics (or
Probability), 3 credits for each subject (Students may apply to exempt the courses or
change to other courses according to their transcriptions of university level or above,
or certificates of other programs at the same level.)

€ Common Core Courses (2 credits):
Theory and Practice in Finance (1 credit), Thesis (1 credit)

€ Required/Elective Courses for Each Major:
A. Financial Engineering (36 credits):
1. Required Courses (21 credits)
Financial Management (3 credit), Investment (3 credit), Futures and Options (3 credit),
Financial Econometrics (3 credit), Financial Institutions and Markets (3 credit),
Financial Mathematics (3 credit), Theory of Derivatives (3 credit)
2. Elective Courses (15 credits)
» At most 6 credits of the courses related to financial field offered by other departments
or graduate institutes can be adopted.
» For graduation credits counted permission, students need to hand out the application
form before the course registration due date of the semester.
» Courses offed by the part-time master program cannot count for graduation credits.

B. Financial Decision (36 credits):
1. Required Courses (24 credits)

Financial Management (3 credit), Investment (3 credit), Futures and Options (3 credit),
Financial Econometrics (3 credit), Financial Institutions and Markets (3 credit),
Financial Statement Analysis (3 credit), Multinational Financial Management (3 credit),
Corporate Finance (3 credit)
2. Elective Courses (12 credits)
» At most 6 credits of the courses related to financial field offered by other departments
or graduate institutes can be adopted.
» For graduation credits counted permission, students need to hand out the application
form before the course registration due date of the semester.
» Courses offed by the part-time master program cannot count for graduation credits.



http://www.finance.nctu.edu.tw/files/archive/559_8c67d925.doc
http://www.finance.nctu.edu.tw/files/archive/561_965fa55e.doc
http://www.finance.nctu.edu.tw/files/archive/555_f6fa6529.doc
http://www.finance.nctu.edu.tw/files/archive/556_1630520c.doc
http://www.finance.nctu.edu.tw/files/archive/557_1412bbc4.doc
http://www.finance.nctu.edu.tw/files/archive/558_650fa014.doc
http://www.finance.nctu.edu.tw/files/archive/562_cb36b9f8.doc
http://www.finance.nctu.edu.tw/files/archive/555_f6fa6529.doc
http://www.finance.nctu.edu.tw/files/archive/556_1630520c.doc
http://www.finance.nctu.edu.tw/files/archive/557_1412bbc4.doc
http://www.finance.nctu.edu.tw/files/archive/558_650fa014.doc
http://www.finance.nctu.edu.tw/files/archive/562_cb36b9f8.doc

Prerequisite
Courses and
Core Courses

C. Data Science (29 credits):

1. Financial field courses (9 credits): at least 3 Financial field courses out of courses offered
by our department.
2. Information field courses (12 credits): at least 4 Information field courses out of courses
listed below.
Information Security, Data Science, Practices of Artificial Intelligence and Financial
Technology, Machine Learning and FinTech, Data Mining and Business intelligence,
following courses related to information field offered by University System of
Taiwan(UST) (will be regarded as the courses offered by our department): (1) Machine
Learning, (2) Deep Learning, (3) Data Mining, (4) Cyber Security.
3. Independent Study (2 credits): Compulsory for the first and second semesters of the first
grade, 1 credit for each semester.
4. Elective Courses (6 credits)
» At most 6 credits of the courses related to financial field offered by other departments or
graduate institutes can be adopted.
» For graduation credits counted permission, students need to hand out the application
form before the course registration due date of the semester.
» Courses offed by the part-time master program cannot count for graduation credits.

Notes

1. Overseas Chinese students, Mainland China students, and Foreign students must complete
the major selection after admission and before end of the first week in the first semester.

2. Group A and Group B can be transferred to each other, but Group A or B cannot be
transferred to Group C; Group C cannot be transferred to Group A or B.

*The Regulations were drawn up in Chinese and translated into English. In the event of any discrepancy between the two versions, the
original Chinese version shall prevail.
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Department of Information Management and Finance
Graduate Program of Finance
Academic Requirements for Doctoral Students

academic year 2021

minimum periods

2 years

minimum graduation credits

35 credits (excluding preliminary courses)

minimum graduation credits of students admitted to

the PhD program from MA program

41 credits (excluding preliminary courses)

Courses

® Preliminary Course: Divided into following two categories, students must need to meet one of

them.

(1) Economics, Accountings, and Statistics, 6 credits for each subject (Students may apply to exempt
the courses or change to other courses according to their transcriptions of university level or
above, or certificates of other programs at the same level.)

(2) Economics, Data Structure, Algorithms, and Programming, 3 credits for each subject (Students
may apply to exempt the courses or change to other courses according to their transcriptions of
university level or above, or certificates of other programs at the same level.)

® Course structure:

Type Title Credits Remarks
Financial Management 3
Basic Futures and Options 3
Courses Investment 3 Basic Courses
(9 credits in | Theory of Derivatives 3 (3 out of 6)
total) Financial Econometrics 3
Financial Mathematics 3
Financial Theory 3
Advanced Financial 3
Econometrics
Finance group: The required courses
should be fulfilled with 5 credits in total
from the 1st academic year to the 1st
S semester of the 3rd academic year. Credits
Seminar in Finance for
Doctoral Students A ! over 5 are not adoptc_ed.
Al group: The required courses should be
Core Courses fulfilled with 2 credits in total in the 1st
(11 credits in academic year. Credits over 2 are not
total) adopted.
Finance group: The course is required from
S the 2nd semester of the 3rd academic year to
Seminar in Finance for .
Doctoral Students B 0 the 6th academic year. _ o
Al group: The course is required in the 2nd
academic year.
Practices of Artificial Required course of Al group; can be
Intelligence and 3 replaced with other courses that approved by

Financial Technology

the IOF PhD Program Committee.




Type Title Credits Remarks
Professional Special Topi.cs on 3
Corporate Finance
Courses - -
(Einance Spemal‘ Top1c§ on 3
group: 6 Fmapmal Eng:meer.mg Finance group: 2 out of first 4 courses
credits in Sergmgr on Financial 3
total ; Al Instlt.utlons — Al group: 1 out of 5 courses
group: 3 Spemal‘ Topics in ‘ 3
credits in Financial Economics
total) Data Science Project 3
The course, "Independent Study," can be
selected by students who has determined
their advisors only.
Independent Study 1 Finance group: At most 6 credits are
adopted.
Al group: At most 3 credits are adopted.
1. All Required/Elective Courses | » At most 6 credits of the courses in
offered by our department. financial field offered by other
2. Other related courses listed departments or graduate institutes can be
below offered by University adopted. (other courses that approved by
System of Taiwan (UST) (will the IOF PhD Program Committee are not
Other be regarded as the courses included)
Elective offered by our department)
Courses » Information Security » All listed courses can count as elective
(Einance » Machine Learning and credits if taken more than the required
group: 9 FinTech credits.
credits in » Data Mining
total ; Al » Statistical Methods » If students who want to take the courses
group : 12 » Introduction to Data Science offered by other departments or graduate
credits in and Software Practice institutes, they need to applied before the
total) » Big Data Analytics Techniques semester begin and must be approved by
and Applications the IOF PhD Program Committee.
» Machine Learning (Algorithm Courses approved by the IOF PhD
and Its Application) Program Committee will be regarded as
» Parallel Programming the courses offered by our department.
» Data Visualization and Visual
Analytics
» Statistical Computing
» Multivariate Analysis
» Financial Time Series Analysis
» Other courses that approved
by the IOF PhD Program
Committee
®  Under the approval of IOF PhD Program Committee, the foreign students can study the "basic
courses" and "other courses" given by the University System of Taiwan (UST) and it will be
regarded as the courses offered by our department, but at most 15 credits of the courses can be
adopted.

*Applicable also to students admitted before academic year 2021 retrospectively under the approval of student’s advisor or the
chairman in financial field.

*The Regulations were drawn up in Chinese and translated into English. In the event of any discrepancy between the two versions, the
original Chinese version shall prevail.




