Postgraduate Diploma in Applied Financial Engineering
KBRS T EREE
Course Code: FNO41A



INTRODUCTION

The current environment of the financial services is being shaped by the prudent financial regulations
and its compliance requirement, corporate governance and risk management; new waves of digital
technology and cyber security concerns. Continuing education can provide financial professionals
with the market updates on new challenging environment. Corporate finance is an essential
knowledge for finance professionals to be familiarized in this financial framework that the Hong Kong
economy is built on. This programme is developed based on the framework of the firm’ s life cycle:

Development Stage, Growth Stage, Mature Stage and Decline Stage.



PROGRAMME OBJECTIVE

The programme aims to train students to establish financial and trading systems in a logical and
scientific way; to deliver the financial and economic knowledge to students and to equip them with
financial quantitative analysis capability. It will enable students to manage actual trading operations
proficiently and become professional investment traders. After completing the programme, students
can enhance their ability to analyze financial and economic issues; to construct hedge fund trading
strategies and to calculate the pricing of financial derivatives. Besides, students can set up risk
management policies and deal with complex and volatile financial market environments based on the

principles of financial engineering and the derivations of applied mathematics.

PROGRAMME STRUCTURE

All modules are 18 hours face-to-face lectures. Assessments will all be either open book examination
or project based. Student pursuing this programme must successfully complete 60 credits which

consists of 11 modules.

COURSE DESCRIPTION

1. Global Finance and Economics

2. Statistical and Quantitative Methods in Finance

3. Derivatives and Investment Strategy

4. Financial Time Series Analysis

5. Mathematical Modeling in Finance

6. Fixed Income Securities and Interest Rate Models Analysis
7. Techniques and Software in Applied Financial Engineering
8. Financial Risk Management and Optimization

9. Logics and Operations of Algorithmic Trading

10. Behavioural Finance

11. Final Project — Students must complete the other 10 modules before taking this



ASSESSMENT

Modules 1 to 10: Individual assignment or a 2-hour open book test

Module 11: A group written report in 10,000 words with 4 to 6 students in a group
ENTRY REQUIREMENTS

Applicant shall:

A) i) hold a bachelor s degree awarded by a recognized institution, with 3 years’ relevant work

experience; OR

i) possess a recognized qualification in financial industry such as CFA, FRM, etc. with 3 years’

relevant work experience;

and

B) provide evidence of English proficiency (if the degree or equivalent qualification is from an

institution where the language of teaching and assessment is not English) such as:

i) an overall band of 6.0 or above with no subtests lower than 5.5 in the IELTS; or

i) ascore of 550 or above in the paper-based TOEFL, or a score of 213 or above in the

computer-based TOEFL, or a score of 80 or above in the internet-based TOEFL; or

iii) HKALE Use of English at Grade E or above; or

iv) HKDSE Examination English Language at Level 3 or above; or

v) Equivalent qualifications.

Applicants with other professional qualifications and relevant work experience will be considered on

individual merit.

FEE

Application Fee
$150 application fee (non-refundable)

Course Fee - HK$3,600 per module



MODE OF DELIVERY

All modules in the Postgraduate Diploma in Applied Financial Engineering are delivered in a
face-to-face teaching part-time mode and classes are held on weekday evenings and/or Saturday

afternoons at Admiralty Learning Centre. The language of instruction for all modules will be English.

ADMISSION

There are 2 intakes per year in March and September.

ENQUIRIES

Telephone: 2867-8476

Fax: 2858-4750

Email: pgdipafeng@hkuspace.hku.hk

Website: http://hkuspace.hku.hk/prog/pgdip-in-applied-financial-engineering



APPLICATION

Applicants should fill out the enclosed application form and take it in person to one of the locations
below. Applicants should include a non-refundable application fee of HK$150 to cover the cost of
processing (Cheques should be crossed and make payable to * HKU SPACE” ). Please also bring
the original and photostat copies of your ID card and relevant certificates and transcripts.

Hong Kong &%

Admiralty Learning Centre & %2k
3/F, Admiralty Centre, 18 Harcourt Road, H.K.
(Exit A, Admiralty MTR Station)

ERSEERE 18HBEFL 3
(EEMEIE A HO)

Tel EFE : 3761 1111
Opening Hours $# % B
(Weekdays) (28— £ F)

(Saturdays) (£28I7)

Fax BI3XfEE : 2559 4666

E&830am. - T4F 7:30 p.m.
E4#8:30a.m. - T4 5:30 p.m.

Fortress Tower Learning Centre Jt & 3% & dh
Unit 108, 1/F Fortress Tower, 250 King's Road,
North Point, HK

(Exit B, Fortress Hill MTR Station)
EAILAXREE 250 HFALHHF O 1 F1#8 108 E
(BAa Lt EYE B HO)

Tel &5 : 3762 0888

Opening Hours $# % B
(Weekdays) (28 —ZF H)
(Saturdays) (£87)

Fax BI3XEE : 2508 9349

E%# 830a.m. - T4 7:30 p.m.
Closed

Island East Campus BER D&

2/F, 494 King’ s Road, North Point, H.K
(Exit B3, North Point MTR Station)
EBILAKEE 49453 218

(deA b uE B3 1 0O)

Tel EFE : 3762 0000
Opening Hours 4 B
(Weekdays) (28— F)
(Saturdays) (£ H75)

Fax BI3XfEE : 2214 9493

t48:30am.— FF 7:30 p.m.
t48:30a.m.— T4 5:30 p.m.

HKU Campus KE2 %8

Room 304, 3/F, T. T. Tsui Building, The University of

Hong Kong, Pokfulam Road, Hong Kong
(Exit A2, HKU MTR Station)
ERSEMETBAREREER 3B 304 E
(BEBKEE @k A2 HO)

Tel E3FE : 2975 5680

Opening Hours $# 7%\ B
(Weekdays) (28 —Z 1)
(Saturdays) (2HX)

Fax BI3XfEE : 2546 3538

E% 8:30a.m. - T4 6:00 p.m.
Closed

HPSHCC Campus B AR BB+ EEKR
1/F, 66 Leighton Road, Causeway Bay, HK
BB MEEEEE 66 7% 118

Tel EFE : 3923 7171
Opening Hours $# 4\
(Weekdays) (2H—ZF)
(Saturdays) (E2HX)

Fax BI3XfEE : 3923 7188

£ 8:30a.m. - T4 7:30 p.m.
Closed

Kowloon 158

Kowloon East Campus NLEER 2K
1/F, 28 Wang Hoi Road, Kowloon Bay, Kowloon
(Exit B, Kowloon Bay MTR Station)

NENEEREIE 28 5% 1 18 (LEEE#EL B HAO)

Tel EFE : 3762 2222
Opening Hours ##4: B
(Weekdays) (Efi—Z H)
(Saturdays) (2HX)

Fax BEI3XEE : 2305 5070

E% 8:30a.m.— T4 6:00 p.m.
E% 8:30a.m. - T4 5:30 p.m.

Kowloon West Campus LEEFE DK

G/F, 38-46 Nassau Street, Mei Foo Sun Chuen,
Kowloon (Exit B, Mei Foo MTR Station)
NEEFHP(HEAH)EFHE 38 £ 46 5ttt T
(EFhiE 38 B HAO)

Tel EFE : 3762 4000
Opening Hours $#4\ B
(Weekdays) (Efi—Z H)
(Saturdays) (£2HX)

Fax BIXXf&EE : 2302 1609

E4%# 8:30a.m.— T4 7:30 p.m.
E# 8:30am. - T4 5:30 p.m.




Course Code

Postgraduate Diploma in
Applied Financial Engineering

ERASMIEREE

HKUSPACE

XK 8 # ¥ & ¢ 2 Ik

> HKU School of Professional and Continuing Education

APPLICATION FORM

SCORE Application Code ( )- Application Fee HK$150.00

Please complete in BLOCK LETTERS 5 DAIFFEIEE (* Cross out inappropriate items 2274 £ 5/ 2Z)

Name (name on HKID or Passport ) *(Mr / Ms)

s (RS EGEER B ES)

HKID/Passport No. E {535 /-E 18550 Date of Birth 14 H #
Home Tel. No. FEEE Office Tel. No. /\&|&ExE
Mobile No. FiREsE E-mail  E#

Name of Employer B X 4T

Position R Ar

Correspondence Address @Rtk

ACADEMIC QUALIFICATION (in reverse chronological order)

Institution

Award Received Dates of attendance (From / To) Part-time or Full-time

Signature %

Date HHf

The University of Hong Kong
School of Professional and Continuing Education
Postgraduate Diploma in Applied Financial Engineering

Name #: %4
Address il

This is an official receipt. Please complete this part in block letter

& SENEE o FELUERSEZ A

Fees paid are not refundable, except in the event of a course being
oversubscribed or cancelled.

PRaffe CEUREHIUR SN - —UIESEEE - A RE




HKU SPACE ALUMNI 3 A B2 B3 i (BB A &

[ All new enrolled students in the School will automatically become ordinary members of the HKU SPACE ALUMNI. If you DO NOT WISH to be a member of the HKU SPACE ALUMNI, please
check this box. ABEaTEE HE2A4: R E BN AR &Sl E 8 - MR R A EE KB EEBERERA G 5 » FHERE ES5E -

Equal Opportunities for Learning at HKU SPACE & & KB B S0 (S BB P P S B T S

It is the School policy to offer equal opportunities to all applicants with or without disabilities. To enable us to meet the needs of all students, you are invited to indicate on this form whether
you require any special assistance. If you do need such assistance, the School may approach you subsequently to obtain further details so as to facilitate our planning and assess how best we
can help you.

BTN TSR B FTE A TR EEHE - B TRG24ANEE  BELEREE RS SR ERRIER - EFRE  BEARBSEET - DUEECE 2RI &R K
LR SEZAIRTS -

Special assistance required 275 R EGHRAVE B O Yes & oNo &

NOTES =&

1. Itis necessary for applicants to supply their personal data and to provide all the information requested in the application documents, where applicable, as otherwise the School may be
unable to process and consider their applications.

2. The personal data provided in this form will be used for processing your application for admission, and for registration, academic and administrative communication, alumni management
and contacts, research, statistical and marketing (including direct marketing) purposes. The data will be solely handled by HKU SPACE staff but may be transferred to an authorized third
party providing services to the School in relation to the above purposes and prescribed purposes as allowed by the law from time to time.

3. When the processing and consideration of all the applications for a particular programme have been completed: (a) the application papers of unsuccessful candidates will be destroyed;
and (b) the application papers of successful candidates will serve as part of the applicant’s official student records and will be handled by HKU SPACE staff or by staff of an authorized
third party providing services to the School in relation to the stated purposes. In all such circumstances, please be assured that any personal information you supply will be kept strictly
confidential.

Use of Personal Data related to Direct Marketing

4. From time to time, the School will send the latest updates and promotional materials to students and alumni on the availability of the programmes and courses, seminars and events,
discounts and offers, clinics and other services as well as the alumni events, privileges and offers, networking opportunities and fund-raising initiatives through various communication
channels such as direct-mail, email and mobile phone, by using your personal data (including, but without limitation to, your name, contact details and other information collected in your
profile such as the programme(s) you enrolled, your graduation year etc). You always have the right to make subsequent changes on your choice of receiving further marketing materials
by sending a written unsubscribe request (by email or by post) to the School at any time.

If you DO NOT WISH to receive our latest updates and promotional materials through the communication channels as stated above, including discounts and
offers from time to time, please check this box. [

5. Under the provisions of the Personal Data (Privacy) Ordinance, applicants have the right to request the School to ascertain whether it holds your personal data, to be given a copy, and to
apply for correction of the data, if deemed incorrect. Applications for access to personal data should be made by using a special request form and on payment of a fee. Such applications
for access of information should be addressed to the Data Protection Officer, HKU SPACE. For general requests of personal data amendment, please fill out the “Application Form for
Personal Data Amendment” and submit it to HKU SPACE.

6.  For details on the School’s policy on personal data (privacy), please refer to the School Prospectus or Website.

R AR (LB N R R R SRR SRR AR > BRIASR A e ASUa s T 2 g -

2, E/i{i.ﬁtT%«Fﬂ: TENE R & AR, - 3EM - ARSI R ATBURR - ROCEH R ~ 19 - it - tiS ot (BREEENE) SM® - HAREREEE
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3. SRR RERAEEE MR o AR LS - HE A BRI S s o SERGRE I N g e (PR - AT R B SR 5 sl 2R iR (A T
MRBSHIZFEAA REREA RIS - T BT RERIFTA E A RIRE S R -

BN ER T IFERHE

4. HIEE NIRBAVEA R (s - BREIDAREMARE BTRYZER BT ¥ES§E’JE%E  BSRENGE) FERBEEFERERE - SbuRiEEErT - ETEFADREE
5 SEIB A R S RIS B R & AR RGRE, - WA R, - SR ROEE) « TIIERE - R2ATIRE - ROk 1 SUEER - ROBRLREIEHE - BT

Wty DA T S R R g = B2 e FR R R R A S R A B T
WA RBENETER CRERHAEN - ERETIEE - BESRPAE LSS - O
5. ARIRMEAZRL (FARR) IRO1 > FHSH AN RERIBEREAT & RS LA EORY » RGN eI 2R ~ KU ESCL BN - $135 \AIE B E N\ SR e et S m AR

BE(E AN BORIRARB AT © AERBE R ERIIEUCIT TR - AR — M e Nk e S5 | B B R ) MK AR -
6. HIENT WEABBALBECRAIEENS - S RIASGHIRE T- MR -

Notes to Non-local Applicants JEA#rEREE A ¥ =

It is an applicant’s responsibility to make appropriate visa arrangement before coming to Hong Kong. Admission to a HKU SPACE academic programme/course does not guarantee the issue of
a student visa. A non-local applicant may apply for admission but they must also obtain a visa or a visa endorsement, where appropriate.

HHE A R ACERIE LA E B84k - EE BRSPS R RMERGRIL A (VR BaE R IR %58 - JEAM H 55 AR AR RS s oA 3R A e L (R -

Declaration E#EH

| declare that all information given in this application form and the attached documents are, to the best of my knowledge, accurate and complete.
| consent that if registered, | will conform to the Statutes and Regulations of the University and the rules of the School.

| have noted, understood and agreed the contents of these NOTES and HKU SPACE policy on personal data (privacy).

A NEWAA LR e BEMTSCPRRT— VIR0 > (AR AFTAIS R TR > AR

ANEBANAR NG AL - EESFRE KRR -

ANCHIE ~ BHENGFER TER ) RHARE SRR EEEE SR R E AR (FARR) 09SFRITYE

W= wN e

Signature %% Date HHf

1. Enrolment can be done in person at any of the School’s Enrolment Counters by completing this application form and submitting it with the appropriate course
fee and relevant documents. You can also mail to the “HKU School of Professional and Continuing Education, 34/F, United Centre, 95 Queensway, Hong Kong”,
specifying “Postgraduate Diploma in Applied Financial Engineering”.

2. Fees paid by crossed cheque or bank draft should be made payable to “HKU SPACE”.

3. For general and short courses, applicants may be required to pay the course fee in cash or by EPS if the course will start shortly.

4. If admission is on a first-come, first-served basis and if you do not hear from us before the course starts, you may assume that your application has been accepted,
and should attend the course as scheduled.

5. If admission is by selection, then this receipt is not a guarantee that your application has been accepted. We will inform you of the result as soon as possible after
the closing date for application. Unsuccessful applicants will be given a refund of course fee if already paid.

6. If you do not know the teaching venue within 3 days of the starting date of the course, please check with the relevant subject area.

7. Fees paid are not refundable except as statutorily provided or under very exceptional circumstances.
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