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The futures, options, swaps and other derivative securities will be discussed
in this course, Pricing, hedging and other application of these derivative

securities will be analyzed.
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100/09/05~
100/09/11 1. Functions of Derivatives : Price Discovery,
Hedge/Insurance, Leverage Trading/ Speculation,
Arbitrage/ Spread Trading, Volatility Trading, Tax
Shield.
100/09/12~
2| Loosooss | 2 Forwards/Futures Pricing, Index Arbitrage,
Hedging, Asset Management using Derivatives.
100/09/19~
3. Matlab Financial/Derivatives Toolbox on
100/09/25
Forwards/Futures.
100/09/26~ ) .. .
4 100/10/02 4. Options Combinational Strategies, Matlab, TF2001,
Option!, DerivaGem,
100/10/03~ )
5. Fundamentals of Stochastic/Ito Calculus/ GBSM
100/10/09 . .
Options Pricing Models..
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6 100/10/16 6. Greeks and Risk Management,
100/10/17~
71 L00/10/23 7. Monte Carlo Simulation toward OPM,
Matlab/Excel.
100/10/24~ . . . . . . .
100/10/30 8. Binomial/Trinomial Option Pricing Model (B/T
OPM), Matlab,
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?| 100/11/06 9. Report L.
100/11/07~ o . .
oy | 10. Volatility Smile/Smirk, Matlab,
100/11/14~
11. Implied Volatility Index/ Volatility Models
100/11/20 X
Family, Matlab.




100/11/21~ .
120 o112 12. Market Sentiment Indexes, Matlab.
100/11/28~ ] '
131 00/12/04 | 13- Net Buying Pressure Hypothesis.
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14 100/12/11 14. Exotic Options, Option!, DerivaGem,
100/12/12~ . N
15 100/12/18 15, Structured/ Hybrid Securities.
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16| 100/12/95 | 16. Asset Securitization.
100/12/26~
7 101/01/01 17. Term Structure of Interest Rates Models.
101/01/02~
18] L/o1/08 18.Report II.
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