Course Syllabus
QF510100 Seminar (2024 Spring)

Instructor: Chung-Han Hsieh (ch.hsiech@mx.nthu.edu.tw)

Course Description & Audience: The seminar course concentrates on providing students
with a cutting-edge research, industry trends, and theoretical advancements in areas such as
quantitative finance, financial engineering, and financial mathematics. Throughout the semester,
some guest speakers will be invited to deliver technical talks, enriching students’ understanding,
knowledge, and critical thinking abilities in the field.

Prerequisites: N/A.

Time and Place: R2R3R4, in Room 905 TSMC Building. The detailed course schedule will
be announced in the first week of the semester.

Teaching Method: Presentation and Discussion

Group Project Report: Students will be assigned to groups and instructed to read selected
journal papers. The students will be required to prepare a presentation to deliver in class.

Grading: The grading criteria will be based on a personal/group presentation (40%), project
report/assignments (30%), and class participation (with discussion) (30%). The instructor may
exercise discretion up to 10% in each of the grading categories.

Course Website: https://sites.google.com/a/wisc.edu/chhsieh/home/teaching/seminar

Ethics Statement on Generative Artificial Intelligence (AI): This course adopts condi-
tionally open policy. In this course, students are required to disclose the use of generative Al
in their assignments, specifically detailing its role in idea generation, sentence refinement, or
structure. Failure to disclose will result in academic penalties, including potential reevaluation
of the work. The instructor will also transparently indicate any use of Al in course materials.
Students enrolled in this course agree to the above ethics statement if registering for the class.
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