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Abstract: The course of Financial Engineering integrates financial theories, mathematical methods and computing
technologies. Its high abstraction and strong practicality determine that the traditional teaching mode dominated
by theoretical lectures can hardly fulfill the goal of cultivating application-oriented talents. Taking the construction
of experimental cases for Financial Engineering as the main line of teaching reform, this paper adopts qualitative
analysis. Firstly, it analyzes the practical dilemmas existing in the teaching of Financial Engineering, including abstract
knowledge, disconnection between theory and practice, and insufficient hands-on training. Secondly, from the theoretical
perspectives of constructivism, experiential learning and situated cognition, it illustrates the unique teaching value of
integrating real case scenarios with hands-on experimental operations. Furthermore, it systematically demonstrates
the advantages of experimental cases in facilitating knowledge internalization, improving practical competence and
fostering engineering thinking, and proposes a construction path of "scenario introduction-task driving-hands-on
modeling-result analysis-reflection and transfer". Finally, combined with student feedback from teaching practice, its
practical effects are verified from two dimensions: hands-on practical ability and understanding of knowledge points.
The research shows that experimental case teaching can effectively bridge the gap of "valuing theory over practice" in
Financial Engineering teaching, and provide a referable path for the teaching reform of similar courses.
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