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Abstract

Financial mathematics is a borderline subject with the intersection of the mathematics and the
finance. Reforming financial mathematics teaching is a meaningful work. This paper analyzes how
to cultivate the financial composite talents that adapt to the new normal China’s economy under
three aspects of curriculum content, practice teaching, and assessment. On the one hand, students
are allowed to master the basic knowledge and concepts of financial mathematics. On the other
hand, students are gradually learning the way of thinking and the skills to deal with problems in
financial mathematics during the learning process.
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1. 5|18

4L ¥ (Financial Mathematics) X FRiF ALY G ML SHES, B NSRS
SEH LA AT ENLE AR T R MR AR T 7 SR B 1 — 1A G R i E e A A i 5T
PRI T RR M BUE THEAVB S AN € IS 1 SRR I R AT € BRI S04, AT
B G R AT N E IR S 1],

G R S T ) 2 K (Markowitz) (19 10E 7 2H A 108 B 28 AN R R 1 - ZL45i(Scholes-Merton) I HHALUE Ay
PRI P IR IR B i ) EL R o B < Rl S (OB A AT IE 1 3] 1900 A4k X A HE (L. Bachelier)
il Bl i sC (BEHLIEEE) (Theory of Speculation) [2]. &% KB FIA KO T —E 5w B H IS
R, HERHNAETER. BEHAEHET. CAPM #if. Black-Scholes-Merton MABUEA A0, #ES
A B . S RAEC IR T B AR TR R Ae s 4R R AU R A, B b il ok a) R
Ae1, BRAELDE KR ATI (AT I IR EH0) LT I N &Rt 5 a8, ks
M TAE, IHaeic A TR MU il TR ), BE 73 il S B = m R iU S &R [3].
2. BEENAHETLEMBFREBEFIK

H 1997 FAbI RS I I e ok Lk, Bl A & S S B iR SR 4L 01 e 1 s AR BUE 4]
g P RENRRE, SMEBFREHR AT T — M AR ORI . (B, AN FE SRR
FOAHE A L BT ARG % A RCBUR I SCRESE I 1 & & 1R RS ). Rl, SUEHEaS. W — 8.
NKfmia e F ARSI R Y, (E153R E AT OB AWR N, AT MV A G B MK 575 225K 8k
Killm . ERXFEMESRIAET, WA KB 5 R EC: T S Ry 207 B AR I 0] R0 2 ok
16,

2.1. BFEAFTENLLBERER

PELPFIRER R, BRI RURER L, FEREHIL T SRR L SR M B R B, X WA
T BEENE SR EAMIR, #e WA T A R i Ja . B2 e b BOMAEAEAE K 2 B i 1)
MHEHES 30, BRI LT, AR 58 e it L b RR I RAR RN T . XFE, 2R 202 AR
FRE, JEAFIIER — IR GAE PR A AR, B AR s B . B SEIe EAC A T
FHNL SR R SE, (HARIRZ Sein s R & 7 R BEE . IT it ac 5 R4, WHRAT . IRIR S5
BAFIRD W S o XA DR TAR A2 R, 7R SEPR A AR Tt A 2 IRz T 2 L 2R 18 R R A ok
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T P 45 1)
22. B, BB EEFE

ERSEBEAL GRS T B RAEF, — DRI R B ISIRIE D TR, BRHCAE TS
Fo —MEHIRIREE, KEIN I EUNEI G LIHE, A RIES TR D2 b, — s
B VERGR KPR, AR MR 22 BABARD . RSB, UM SEIRERAE (AR A SERIREEE okt
WA —E FwE, ARG IR FUA I A AL X —J7 TR BT B OE S 52 Br Rl AR B B0 o5 1 B A5
AN, KEBEUMBA LA I 55— 7 T2 e S B A B0 3 22 AR, JUH R AR H
Bt RHR 23 E I ATHEAR K — &R 0 I [RIAEAE 1 RHE i, o FLRT 3 B A rp e AR HE S AT 7T b, IX A
(SEUIEIERIS e

23. SRR AT T E—

DA HRRE R GUT E 7 K ER ST, B RS IR W RS T i i St L R e, 10+
RE A ER—RAA W ARAEE U INELE Y Rt 2 ETHRAS . REMZASIE, thie
BASAE RS 734t AR 20 HEREAR NS, B RRIE K HE B, XT3
DAERX A RIVE B — P AR R TP AL T AR S5 3 . X AR SE H PP tBARMEAR B S A 2 ST R 2 3T g
1o AN, AL URER Y B — Rt & 2R AR IREUN, H R BA A RS AA T8 1A F
AR -

3. ¥FENRYFEE I SR EUFIRIZEF S R

A RIE RTT RN AE A4 5 N A L i 2 A R G 5] R B i R e B e . AN
PrigFoRUBARTVE . IAGR AR SRR AR S, L35 N P i 2 R B0 M RRUNY 1 Jk k< Rl 40K
TSPR i R EASRE FT, JFRERSEARAT . fRER. IEZR. [EIESF ST W R S RBE g HERL,  hE
WProRig $B N RS LR AN SC AR, LB WU AT B 2 Uk R B 20 A0 a1 ) 2 Ml
Wo BERIEHZGACE 5N LA LI p iy [ 2 ERRNER, DRNRFEN R, SEERECE.
JREGTTRE = J7 BT X VE I 52

3.1. REAZTESHREH, BLSXHFESS

Bt 22 G LRSS BRI PRIE R, il aBORB A, Rtk 55 I BOR ZOR thlioR R . X
FORPUMAEHCA AT ZEA Wb S PR F 78 USRI (R 2B 3 S0 2R A BB R BEAT LR AN FE L,
IR ZE AN G R BRI R B . B4R, Bt A SEBR R R RE ), DR R
AEMEARRE R INEF BN 7 R R, REEN AW EE 7 HEAIEE R,
FURERLE I . . IREGSFEHRRE B LA Rk 55, JF HARZ MR AR AR T I e )
FITEL, DL SE A Bl SEAE (1 e R SONSERTHERA LN A E RO B F LIRSk, EM %k
FEEMREAL 2 AR R ARG I, HEEAEAARXE, T80 R ERHE R0 RN B AN RE 58 42 BRE M E -
I B2 HE T LA 25 AL 50K 22 o A Rt i A8, DR T e R S5 O T L2255 v [N RO 5
HH RS [ B B 2, ST T AT A S T 5 B S A B B R B eSS . DR AW
Ay RN EEN RS, ME Y, ZRE RS U L E W R IERE A BN
BEATUFIR . b R DAL RO 0], &R ERIE BN, Bl a AL B A A IS,
FAWTE R = e, B EHEEAR, BRamnREnemAL .
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3.2. SBUEBEFRT

AP R AR IZH . REIR . FOEMAR, BRIP4 2 AR R A5 M & FE R B T 10
Ml E5E, BUSCR2ES IS MBI LESE, EEdrir . Hea@st, Bhilhr. Ramss, Boksd
IR, PR IR A AR RSB R RE T . BN R & T BISE 5 SR I Ot A2 A AR SN
FRMAM ) —MEd . T AT IRERECT G, SEHL T BRI K R R Bl A, fEARTE R LUK
P ZE R R IRESE, IXRETE s T AR A e 5e i), I L2 el B B8 KR K — MR GF 1958
Beo HK, FEHUNHIARS RSO E IS 5% RBRAEQH A, K Pz g xR b2 R
K, it — 0 BRI 2 AR, 2 ST SCRRISUER B B AR R SCE AR . FEInAE 2 I ARSI i, BR T
FA BRI X SR BRI S AN, BRATRES AR EAERIRE, BUSAETE P & SO EFERINR ? 4241 5l
Mg, RJa ATH BB TE 2R &, X BRX T2 miR gt — B E AT . &a, EaA
PR REE PR IR AL > SR BGES,  K P22 MRS 2 il FURR 2R OK M FH e sk SR Uxe s 1) i AT 6 R )
s R, JENHECARMEIN SR .

3.3. BUHIM BRSO ESIE

B ZORIE B, BIREEEM AL, M WE e, SRR B PR W,
B BT BRI AT TR B 2R . BB 2 R, 8 R — M E IS
fiftidk o AP PFR AR, T AR B0 BT SN B HEAT 2 AN, d 5 4% IR — 5 L T AR St
FL b, Haremes RS R PIH U, BLA A, SHXIIBEDN 0.1, Sa it AR kSt
BATTOR, RCRWIRGFF, FUREOMM AR EA i nm o, (HAER BHRZRNEE A . XSS AR
WEARKKET . EREEIREFE Y, MNSIMBeg . KR H 458 52 it o L EaE s i s
BRI IE S T E RN 2 T — RS W T RESAE AT = K RNR S HARMIHE SCAE I B Rt 8%
ETHREIAT . BFIREDTN, TALIRS IR HORZ ML TR B AR R IF AR B RO A4
e, ARZH TR AN B LU IR . (02, XEeh Iy IR R IRATAT LG BTN, AT — 2830
7 .

4. LRIE

21 28R NABITES, A8 b E PR A R 1 @ R AT X — B W o R o A SOIR A S Bl BRAR O 2L
FYUR T T IR FRE ML TR S T RA I MSEERE ). ZRe R mMEME S AL . 455
JITLE 2 B 0 5 N B0 3R 0 b7 1) B SEBR TG L, M BEAE s 2 g 7 BARBE,  fHf5
BRI A RS AR AE Rt . 0BT, RIS GRS T ISR . B @ sioah 5. EHE T, A
I oy AR SRS %

E&WH
VU R k52 K 2 et 78 H (17xn0097)
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