AL B 1 00FERY L EH KT E 2

394 R IEA |
iz A i | R A
FEF | Wan-hsiu Cheng
FUTURES AND OPTIONS
P& - FALITA e
ok kB ;ﬁ wiy HEY 38
TBBMMIA "

Aoet % T P

VR BEERE PATE £ BGRAR 0 B A L DR A 4T HETE fRAR AR £ A o

4 A
,J‘E s *—b{ . 1 4

A 33 & RTE M & BRILGH chivah o

B. &2 it MR AT o

C. v 5 BRI it 4 o

D. B &F ] 32 chB ¥ HiE o

E A IBBrep4 8 LM 4 o

F. B S A kiR ched o
ABRASKEBTH P, TARARTCERGAE, AFEHZAENKILEAR,
BECEITAZRHEALAEGE BE. ZHRAHRBEN, FRIZAARREQT
AMFmARBEELDENAE UEADITERR L KFERERR
g,

AR A

Derivative securities have become ubiquitous in today's financial world. This
course is an introduction to this field, and focuses in three particular classes
of these securities: futures, forwards, and options. The objective is to
understand (a) the role that can be played by derivatives securities in the
management of risk, and (b) the general principals underlying the valuation
and the hedging of derivative securities,
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