Study Scheme for the CUHK Financial Technology Students Pursuing the Dual Degree

Programme with Peking University (PKU) Financial Mathematics

Applicable to students admitted in 2024-25

Bachelor of Engineering in Financial Technology at CUHK

Major Programme Requirement

Students are required to complete a minimum of 75 units of courses as follows:

1.

(a)

(b)
(©)
(d)

Faculty Package:
ENGG1110/ESTR1002, ENGGI1120/ESTR1005, ENGGI1130/
ESTR1006

Foundation Courses:
CSCI1120/1130/ESTR1100/1102, ENGG2440/ESTR2004,
ENGG2760/ESTR2018, ENGG2780/ESTR2020, MATH1510

Required Courses:

CSCI2100#/ESTR2102, CSCI4130#/IERG4130#/ESTR4306,
ECON2011#, FINA2310#, FTEC2101/ESTR2520, FTEC3001,
3002, SEEM2520#, SEEM3550#/ESTR3506, SEEM3590#/
ESTR3509

Research Component Courses[a]:

FTEC4998, 4999

Practicum Course:

FTEC2602

Legal Course:

FTEC2001

Elective Courses (at least 6 units of FTEC courses, and from 3 other
subject areas outside FTEC):
ACCT2111#,  AIST4010#/ESTR4140, CSCI2040#, 2120%#,
CSCI3150#/ESTR3102, CSCI3160#/ESTR3104, CSCI3320#,
CSCI4160#/ESTR4104, CSCI4180#/ESTR4106,
CSCI4430#/IERG3310#/ESTR3310/ESTR4120, ECON2021#,
ENGG1820, FINA3020#, 3030#, 3070#, 3210#, 4010#, FTEC4001,
4002, 4003, FTEC4004/ESTR4312, FTEC4005, 4006, 4007,
IERG4080#/ESTR4312, IERG4210#, MKTG4120#, SEEM3410#,
SEEM3450#/ESTR3502, SEEM3570#/ESTR3508, SEEM3580#,
SEEM4730#/ESTR4508

Total:

Units

9

13

30

14

75

In addition to fulfilling the above Major Programme Requirement, students may also

challenge themselves by taking the following stream offered by the Faculty:

Engineering Leadership, Innovation, Technology and Entrepreneurship (ELITE)
Stream|b]

Elective Courses:

15 units of courses[c]:




)
ii)

12 units of ESTR courses of which at most 6 units of courses at 1000 or 2000 level
and at least 6 units of courses at 3000 or 4000 level[d]

3 units of BMEG/CENG/CSCI/ELEG/ENGG/IERG/MAEG/SEEM courses at 5000
level[e]

Explanatory Notes:

1.

[a]

[b]

[c]

[d]

[e]

ENGG, ESTR and FTEC courses at 2000 and above level as well as those labeled as
# will be included in the calculation of Major GPA for honours classification,
excluding courses in the Faculty Package and Foundation Courses.

Students who have declared to specialize in the ELITE Stream will be required to
complete 6 units of ESTR4998 and 4999 to substitute for FTEC4998 and 4999. These
6 units cannot be used to fulfill the Elective Courses requirement of the ELITE
Stream.

Details of the entrance and coursework requirements, and declaration procedures for
the ELITE Stream can be found at the ELITE website (www.erg.cuhk.edu.hk/elite).
Non-ELITE Engineering students may be allowed to take ESTR courses.Students
are required to seek approval from their respective Major Programmes for using
ESTR courses taken to fulfill the Major Programme Requirement. Details are
available at the ELITE website.

Students can use up to 9 units of courses which have been taken to fulfill the
requirements of items 1 to 4 above to fulfill the elective requirements of the ELITE
Stream. Item 3(b) Research Component Courses will not be included in these 9 units.
A full list of ESTR courses is available at the ELITE website.

Students can use BMEG/CENG/CSCI/ELEG/ENGG/IERG/MAEG/SEEM courses at
5000 level to substitute for ESTR courses at 3000 or 4000 level, subject to the
approval of the Stream Director and the Associate Dean (Education).

The requirement of at least 3 units of Engineering courses at 5000 level is a
requirement for the ELITE Stream only. It should not be interpreted as a requirement
of the Major Programme.

Recommended Course Pattern for CUHK Students
in Fulfilment of CUHK Requirements

Units

Units per Term

First Year of
Attendance
(Study at
PKU)

Faculty Package: 2 courses
Major Required: MATH1510
University Core: 2 PHED courses

Second Year
of

Faculty Package: 1 course
Major Required: CSCI2100/ESTR2102,

Attendance ECON2011, ENGG2760/ESTR2018, FINA2310,
(Study at SEEM2520
PKU) .

University Core: 2 University GE courses of 4 units
(in Areas A, and C)[h]

At least 32 units
including courses
to be transferred
to CUHK listed
in Attachment 1.2



http://www.erg.cuhk.edu.hk/elite

Third Year 1% term 18[f]
of = Major Required: CSCI1120/1130/ESTR1100/1102, 9
Attendance CSCI4130/IERG4130/ESTR4306[a],
(Study at ENGG2440/ESTR2004
CUHK) = University Core: CHLT1001, ELTU1001/1002, 9
ENGG1004
2" term 18
= Major Required: ENGG2780/ESTR2020, 14
FTEC2001[a], FTEC2101/ESTR2520][c],
FTEC2602, FTEC3001/3002[a],
SEEM3550/ESTR3506[a] 4
= University Core: CHLT1002, 0-1 College GE course
[a][e], 0-2 courses from Understanding China and
Hong Kong in the Wider Constitutional Order
Summer Session 3 3
= University Core: 1 UGFH/UGFN course[a]
Fourth Year | 1®term 17-18
of = Major Required: FTEC3001/3002][a], 9
Attendance FTEC4998[d], SEEM3590/ ESTR3509
(Study at =  Major Elective(s): 1 course(s) 3
CUHK) = University Core: ELTU3xxx, 1 College GE
course[a][e], 0-2 courses from Understanding 5-6
China and Hong Kong in the Wider
Constitutional Order
2" term 18
=  Major Required: FTEC4999[d] 3
=  Major Elective(s): 4 courses[b] 12
= University Core: 1| UGFH1000/UGFN1000(a] 3
Units taken at CUHK: 74-75
Units taken at PKU and recognized by CUHK: 32
Total: | 106-107[b][g]

[a]

[b]

[c]

[d]
[e]
]

(2]
[h]

Courses taken at CUHK can be transferred to fulfill 19 units of General Education and Free
Elective Courses of the requirements of the Bachelor of Science in Financial Mathematics at
Peking University.

In addition to the 5 elective courses, students are required to take another 3 units of courses in
order to fulfil 18 units of Selected Major Courses of the requirements of the Bachelor of Science in
Financial Mathematics at Peking University. In this connection, students need to take a total of
109 to 110 units (instead of 106 to 107 units) at CUHK.

FTEC2101/ESTR2520 Optimization Methods taken at CUHK can be transferred to fulfill 3 units of
Major Core Course of the requirements of the Bachelor of Science in Financial Mathematics at
Peking University.

FTEC4998 and 4999 taken at CUHK can be transferred to fulfill 3 units of the Graduation Thesis of
the requirements of the Bachelor of Science in Financial Mathematics at Peking University.

The recommended course pattern of College GE courses varies slightly depending on students’
College affiliation.

Students taking a term load exceeding the maximum will need to seek approval from the Registrar.
Students are required to complete at least 50 units of Major courses at CUHK.

Refer to Attachment 1.3 for pre-approved GE courses offered by Peking University and unit
exemption recommendation.



Recommended Course Pattern for PKU Students in | Units | Units per Term
Fulfilment of CUHK Requirements
First Year of | = Faculty Package: 2 courses At least 27 units
Attendance | = Major Required: MATH1510 including courses
(Study at =  University Core: 1 PHED course to be transferred
PKU) to CUHK listed in
Second Year | * Faculty Package: 1 course Attachment 1.2
of = Major Required: CSCI2100/ESTR2102,
Attendance ECON2011, ENGG2760/ESTR2018, FINA2310,
(Study at SEEM2520
PKU)
Third Year | 1*term 15
of * Major Required: CSCI1120/1130/ESTR1100/1102, 9
Attendance CSCI4130/IERG4130/ESTR4306]a],
(Study at ENGG2440/ESTR2004
CUHK) =  Major Elective(s): 2 courses[b] 6
2" term 17
*  Major Required: ENGG2780/ESTR2020, 14
FTEC2001[a], FTEC2101/ESTR2520[c],
FTEC2602, FTEC3001/3002[a],
SEEM3550/ESTR3506][a]
»  University Core: 1 UGFH1000/UGFN1000[a] 3
Fourth Year | 1° term 14-15
of * Major Required: FTEC3001/3002[a], 9
Attendance FTEC4998[d], SEEM3590/ ESTR3509
(Study at » University Core: ELTU3xxx, 1 College GE 5.6
CUHK) course[a][e], Understanding China or Hong Kong in
the Wider Constitutional Order
2" term 15
*  Major Required: FTEC4999[d] 3
=  Major Elective(s): 3 courses[b] 9
= University Core: 1 University GE (Area A) 3
course[a][g], Understanding China or Hong Kong in
the Wider Constitutional Order
Units taken at CUHK: 61-62
Units taken at PKU and recognized by CUHK: 27
Total: 88-89]f]




[a]

[b]

[c]

[e]

[f]
(2]

Courses taken at CUHK can be transferred to fulfill 19 units of General Education and Free
Elective Courses of the requirements of the Bachelor of Science in Financial Mathematics at
Peking University.

In addition to the 5 elective courses, students are required to take another 3 units of courses in
order to fulfil 18 units of Selected Major Courses of the requirements of the Bachelor of Science
in Financial Mathematics at Peking University. In this connection, students need to take a total
0f 90 to 91 units (instead of 87 to 88 units) at CUHK.

FTEC2101/ESTR2520 Optimization Methods taken at CUHK can be transferred to fulfill 3 units
of Major Core Course of the requirements of the Bachelor of Science in Financial Mathematics
at Peking University.

FTEC4998 and 4999 taken at CUHK can be transferred to fulfill 3 units of the Graduation Thesis
of the requirements of the Bachelor of Science in Financial Mathematics at Peking University.
The recommended course pattern of College GE courses varies slightly depending on students’
College affiliation.

Students are required to complete at least 50 units of Major courses at CUHK.

The 3 units of University GE Area A course can be replaced by an additional GE Foundation
course (viz. completing BOTH of the GE Foundation courses) on the condition that the PKU
students would have taken course(s) relevant to Area A in Peking University. Refer to
Attachment 1.3 for pre-approved GE courses offered by Peking University relevant to Area A.



Programme Requirements

Students are required to complete a minimum of 134 units of courses as follows:

Units

1. Common and Foundation Courses (23t B2 ELFE$E3R7E) 46

2. Major Core Courses (B E#Z%IDFRTE)[a] 29

3. Selected Major Courses (23R 12 :R2)[b] 29

4. General Education and Free Elective Courses (1B 382 B F 1 #&:8)[c] 27

5. Graduation Thesis (£ 25/ X)[d] 3

Total: 134[¢]

Explanatory Notes:

[a] FTEC2101/ESTR2520 Optimization Methods taken at CUHK can be transferred to fulfill 3
units of item 2 of the Major Core Courses in PKU.

[b] 18 units of courses taken at CUHK as follows can be transferred to fulfill 18 units of item 3
of the Major programme requirements:

i) 6 units from FTEC4001, 4002, 4003, 4004, 4005, 4006, 4007
ii) 3 units from SEEM3570/ESTR3508/STAT3007
iii) 9 units from MATH4050, SEEM4730/ESTR4508, FINA3220/4210, STAT4005

[c] General Education and some major related courses taken at CUHK can be transferred to fulfill
19 units of item 4 of the Major programme requirements.

[d] FTEC4998 and 4999 taken at CUHK can be transferred to fulfill 3 units of the Major
programme requirements.

[e] Ofthe 134 units, a total of 43 units (comprising the courses taken to fulfill explanatory notes
[a] to [d] above) will be transferred from CUHK to fulfill the Major programme requirements
at PKU.

Year Recommended Course Pattern for CUHK Students in PKU | PKU Units

Fulfilment of PKU Requirements Units | Per Term

First Year of | [%term 24

Attendance » Common and Foundation Courses (%2 kB ELFE$E R

(Study at 12)

PKU) o Courses related to China (B2t B A ) 4

o University English (K223 :E 2

o Physical Education (R &) 1

o Foundation Course:

» Mathematical Analysis I (21257347 1) 5

* Major Core Courses (B E%IDERTE)

o Advanced Algebra I (BHRE 1) 5

o Geometry (${a]£2) 5
» General Education and Free Elective Courses (& 38 £2 2

B EEHR)

6




2" term 23
* Common and Foundation Courses (2% 3£ ER ELFE%A3R
)
o Courses related to China (B2 E B ) 4
o University English (KREZZE 2
o Physical Education (B2 &) 1
o Foundation Courses:
= Mathematical Analysis IT (2122547 1) 5
» Intro to Computing (515 #Li%) 3
= Major Core Courses (BE%IDIRETE)
o Advanced Algebra Il (B &L 1) 4
= Selected Major Courses (%R 2#RT2)
o University Physics (KZ2438) 2
General Education and Free Elective Courses (1@ 38 £ B 2
FEER
Second Year | [*'term 22
of Attendance | = Common and Foundation Courses (%3t EA B HE$EER
(Study at )
PKU) o Courses related to China (B2 R A EH) 4
o Physical Education (8258) 1
o Foundation Courses:
» Mathematical Analysis III (U2 547 110) 4
» Data Structures (UG HEHE) 3
» Major Core Courses (R IDIETE)
o Abstract Algebra (MR EN) 3
» Selected Major Courses (Z 3[R 1EEE)
o Intro to Financial Math (£ RERE25|3R) 3
o University Physics (KZ2#18) 2
» General Education and Free Elective Courses (i it Ed 2
BHEEEHR)
2" term 22
» Common and Foundation Courses (23t EA L HEFEER
)
o Courses related to China (E2 1[4 F8) 6
o Physical Education (§88) 1
= Major Core Courses (B E%IDFRTE)
o Probability Theory (HE 3 :R) 3
o Complex Analysis (#8 #ERE) 3
o ODE (E#%5 578) 3
» Selected Major Courses (B[R #EE5E)
o Courses from Management School/Economic 4
School*
o General Education and Free Elective Courses (3@ it 2
BB FEER




Third and Study at CUHK 43 43
Fourth Years | ® To transfer 43 units from CUHK to PKU®
of Attendance
(Study at
CUHK)
Total: 134

" Microeconomics and Corporate Finance are recommended.
@ The courses taken at CUHK to be transferred to fulfill PKU graduation requirements include:
1. Major Core Course (3 units): FTEC2101/ESTR2520 Optimization Methods
2. Selected Major Courses (18 units):

(a) 6 units from FTEC4001, 4002, 4003, 4004, 4005, 4006,4007

(b) 3 units from SEEM3570/ESTR3508/STAT3007

(c) 9 units from MATH4050, SEEM4730/ESTR4508, FINA3220/4210, STAT4005
General Education and Free Elective Courses (19 units)

(98]

4. Graduation Thesis (3 units): FTEC4998, 4999




Atthment 1.2

Course Mapping: CUHK requirement to be fulfilled by PKU courses

CUHK Courses PKU Courses
ENGGI1110 Intro to Computing
Problem Solving by Programming HEHEE

ENGG1120
Linear Algebra for Engineers

Advanced Algebra I, I1
=A% LI

ENGG1130
Multivariable Calculus for Engineers

Mathematical Analysis III
HEDH 1

ENGG2760
Probability for Engineers

Probability Theory
BLER

MATHIS510 Mathematical Analysis I, I
Calculus for Engineers HERH L1

CSCI2100 Data Structures

Data Structures BIgEEE

ECON2011 Microeconomics

Basic Microeconomics MERBE

FINA2310 Corporate Finance
Fundamentals of Business Finance NTIBAFE

SEEM2520
Fundamental in Financial Engineering

Introduction to Financial Math

a2 ElE)

Course Mapping: PKU requirement to be fulfilled by CUHK courses

PKU Courses CUHK Courses
Mathematical Modelling FTEC2101/ESTR2520
B Optimization Methods
Mathematical Statistics ENGG2780

SIRHE Statistics for Engineers
Applied Stochastic Processes SEEM3570/ESTR3508
& FARE T 1B T8 Stochastic Models

Real Analysis MATH4050

EREHE Real Analysis
Financial Economics ECON3420

S R EA Financial Economics
Financial Data Analysis SEEM4730/ESTR4508
TREIE ST Statistics Modeling and Analysis in Financial

Engineering

Insurance and Actuary

FINA3220 Life Contingencies I /
FINA3230 Life and Health Insurance /
FINA4210 Life Contingencies II

Security Investment SEEM3590/ESTR3509

EHREE Investment Science

Derivatives FTEC3001

TTHSEASEME Financial Innovation & Structured Products
E R 5 2T STAT4005 Time Series

Graduation Thesis FTEC4998, 4999

BERX Final Year Project I, I




Attachment 1.3

CUHK students can take the following General Education Courses offered by Peking University and
transfer up to 6 units to CUHK towards fulfillment of University General Education Requirements of
CUHK in Areas A, C, D. Upon completion of any of the designated courses, students shall submit formal
applications for course and unit exemption in accordance with the prevailing procedures and guidelines.

Designated courses offered
by Peking University

Recommendations from OUGE

2033530 Ancient Chinese
Culture

The course can be considered as an equivalent course of
UGEA2110 An Introduction to Chinese Culture (3 units),
and exemption of 3 units in Area A can be granted.

3032360 History of Chinese
Culture

The course can be considered as an equivalent course of
UGEA2110 An Introduction to Chinese Culture (3 units), and
exemption of 3 units in Area A can be granted.

2131110 Politics and The course can be considered for exempting 3 units in Area
Culture in Traditional China | A.
1339320 The Historical The course can be considered for exempting 3 units in Area
Geography of China A.

2431560 American Culture
and Society

The course can be considered for exempting 3 units in Area
C.

3130280 Gender Studies

The course can be considered for exempting 3 units in Area
C.

Due to significant overlapping in course content with
UGECI1209 Thinking Gender: An Introduction to Women's
and Gender Studies, course restriction of UGEC1209 shall

apply.

1339180 Global Cultural

The course can be considered for exempting 3 units in Area

Geography C.
1831990 Inter-cultural The course can be considered for exempting 3 units in Area
Communication C.

1(
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