SERSIT (AQF®) 2EFR—=id
Fifl KM

ERAIR: 2024 £ 9 H

GIFPH[E




Aannalgfst |:|_f )

Quantitative Finance

BEHERMATIT (AQFe) £E4—%RK
FRAH

Part |: E/E&RIEMAIR

(—) ERERRIR (25%)
1. FRENEMEABENMRITIA
2. FRRMASETA IR
3. BREEAM GRS TR
4. FAREGRUTIAIRFE A R BB it AT S i iR S B A A
5. TRE L) SRR
(2) Bt R (15%)
1 TIREABB RS ARE S S BRI R
2. BEREZHTHMSEALE, IF 7R 7
3. BEREICRD PR, JF 7 B IR IR
4. 7RI SRR E TR AL 5 S ) AN AR
5. TRERIRAC 5 RURUAL 5 R A

(Z) Python 4wFEZEA (25%)

1. F4R Python JEAMUERM: HfH. TR, SR, Judl. e, TRNGQIETS
RH R AN T 32

2. HAR python SEASEHI LG (EIAEEH . 0 SCAERIMISEARE S AL Tk

3. B4R python BEUE L. S Hfkid 5 ek B0 A A0S A B L2 TV A L pe K

4. B4R NumPy FEAKHE R Ndarray GIEE Ty 308 W R R A5 72

5. B4R NumPy W HIEUE Tk, BARLIEIRIA . R BENL AR

6. H1E Pandas JEAKHEH A Series A1 DataFrame [¥16 8 )5 20 & i FH 1) & PR A0 572

7. HiR Pandas T Z R R AIFERM . o 4LIRAE SRS Ve A Kl o M i A
Jitke




ALF ...

(M4) Python EREHHE 2 ITEAL (20%)
1. FEREGEBIERIREU S, B LIPSO K AR SO S OO 10 75 v
2. TR R REEE AR TR R AR T
3. EEW ISR SINE, AR TSR R AL AR AN R AR AIE A
4. BEPRAEG AR AR AR DGR K U 1
5. ARG R ] 5 O AL B R A AT T
() B B EIWTTHE (15%)
1. HEREZRZ AL 5 SN T R S K Rl Ty vk
2. BYRWOAZ 5 SR T R S B B Bl 5
3. Tfi# Python SEILSERE-RIE B IRGE tr
4. [ f# Python BEIT MVF IR A B

5 T f# python MHRERNE VaR




ALF o .....

Partll: E4EREVHIRERS

(—) BUBEERL (20%)

1.

2.

3.

4.

5.

TR FH OB e B AR Bk

4 sQlite HHa A IR = Al I 75 7%

FH 17 Python #HR sqlite3 Bz 5 et A7 £ 13 5 A
SRR PR AR R ARG 7k

TRE A E LRt B AR, I TE

(Z) B35 5KI%E) Python SEEL S EIH (30%)

1.

EAR Python FEALAZ 7 SIS R — BERAEMESE, BEEWEIRI, o E 5 5.
SRS RR VT SRS XU AL 2 PP Al <5

SARGEF Ta-Lib 4 HAR M3 =7 M (T HASRARI 1, DA T HoR I8 R4
{10 52 5 B 050 5

TR EE SR 23 A SEms B e S8 e 5 [ g
TR CTA 2 5 S (T & BB 5 [l 53k

TR IR R B AE B SR I T R B [l 5

() NILERELSR%IRE (15%)

TN TR RE S B &2 ST I BEAE & S N 37 55

FRNESF IR E AR, SFEERIAEE. XFRENEE. RN
B KIEARHE, MR HE L. K-means H1E%

B H scikit-learn 55 =77 FE SEIINLAR 5 1 SR A B AR TR AR
TR 7 S SR AE B A S B SR R S

() B SR (20%)

PRI )0 R A DR, BAR QI RG], GRS
TR 5 RGH)— FHES LT R B

TREE WA RN R 5 RGECT B AR A

TRRSE 5 HOAT B SER R SR S BT i

T RSB AT P ) — RO




AL oe.....

() BALRAZ SRR (15%)
1 TRRARAT ELEKIR AR R AR K i, AR A R A DY R R A
2. THRAERAME VaR S8 KK d T i
3. Tfi# Black-Scholes HHFUE MBS G AE 7 5
4. T CAPM BEAR TP A AR AL AR

5. TIRBENIAIZR S B E i A i ik




