	课程大纲

COURSE SYLLABUS

	1.
	课程代码/名称

Course Code/Title
	随机控制与投资组合理论
Stochastic Control & Portfolio Optimization

	2.
	课程性质

Compulsory/Elective
	选修
Elective

	3.
	课程学分/学时
Course Credit/Hours
	3/48

	4.
	授课语言

Teaching Language
	中英文
Chinese & English

	5.
	授课教师Instructor(s) 
	古嘉雯 Jiawen Gu

	6.
	先修要求

Pre-requisites 
	随机过程 Stochastic process


	7.
	教学目标Course Objectives

	
	学生熟悉随机控制的几种主要方法，并可熟练运用来解决投资组合优化。
Students are expected to understand main methods of stochastic control and to utilize them to solve portfolio optimization problems.


	8.
	教学方法Teaching Methods 

	
	Teach with blackboards and chalks.

	9.
	教学内容Course Contents

	
	Section 1
	Basic Stochastic Calculus

	
	Section 2
	Some Stochastic Control Problems

	
	Section 3
	Maximum Principle

	
	Section 4
	Dynamic Programming and HJB Equations

	
	Section 5
	Backward Stochastic Differential Equations

	
	Section 6
	

	
	Section 7
	

	
	Section 8 
	

	
	Section 9
	

	
	Section 10
	

	
	Section 11
	

	10.
	课程考核Course Assessment

	
	5% 考勤 + 45% 期中考试 + 50% 期末考试

	11.
	教材及其它参考资料Textbook and Supplementary Readings

	
	Stochastic Controls- Hamiltonian systems and HJB equations, J.Yong & X.Y.Zhou.


