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This graduate course provides an introduction to FinTech including topics such as

blockchain and cryptocurrencies. Students are expected to develop a broad

understanding of the recent FinTech development and its impact in the financial

industries especially through mutual fund and hedge fund investment. Topics may

include but are not limited to: blockchain and cryptocurrencies, Bitcoin, Ethereum, and

mutual funds investment. After successfully completing this course, students will be able

to understand recent FinTech developments and describe the technologies underlying

cryptocurrencies and blockchains and make investment through managed funds.
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Week

Topics

Introduction to FinTech and Cryptocurrencies 1:
We will discuss recent developments and major areas in FinTech including

: Blockchain and Cryptocurrency Technologies through Bitcoin.
Introduction to FinTech and Cryptocurrencies 2:
2 How Bitcoin works, how to do transaction. Mining, Hash Functions, Merkle Tree
Bitcoin and Other Cryptocurrencies 1: Ethereum and Other Altcoins. Exchange
3 Markets
Bitcoin and Other Cryptocurrencies 2: Regulation, Central bank, monetary
4 policy and Liquidity.
5 Group presentation and discussion
Investment of cryptocurrencies
Mutual fund is an investment vehicle made up of a pool of money collected from
6 many investors for the purpose of investing in securities including cryptocurrencies.
Mutual fund investment, Mutual fund characteristics, Mutual fund performance,
Mutual fund manager skill.
Further Fintech topics
The FinTech industry is the availability of “big data.” What does big data mean and
7-8

how do companies analyze it? Machine Learning, Partial Least Square, Research
topics, Liquidity in Cryptocurrency market and Commonalities across Anomalies
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Jiang Lei (Associate Professor) joined the Department of Finance in School of Economics and
Management at Tsinghua University in 2011. His academic research fields include empirical
asset pricing, investment and Fintech. Specifically, he study mutual funds, stocks and
cryptocurrency based on Financial Econometrics, Machine Learning and other methods to
explain and predict the expected return, liquidity and other important properties of the
assets.
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