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Abstract

In response to the prevalent issues in teaching Financial Time Series Analysis—such as the discon-
nection between theory and application, and the separation of software training from analytical
thinking development—this study constructs a “theory-experiment-application” three-stage pro-
gressive teaching model, grounded in the Outcome-Based Education (OBE) framework and Dewey’s
philosophy of “learning by doing.” The model integrates intensive theoretical instruction, hands-on
experimental exercises, and comprehensive application tasks, thereby creating a spiral upward cy-
cle in which theory guides practice, practice tests theory, and practice deepens theoretical under-
standing. Drawing on two rounds of teaching practice in a financial mathematics program at a uni-
versity, this paper elaborates on the implementation pathways from three dimensions: restructur-
ing of teaching content, blended instructional design, and diversified assessment methods. The re-
sults demonstrate that this model significantly enhances students’ capabilities in data analysis,
model construction, and financial problem-solving, offering a practical and replicable scheme for
the teaching reform of core courses in financial mathematics.
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