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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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101/09/10~
101/09/16

Introduction and Futures Market

101/09/17~
101/09/23

Stop and Futures Relationship:

Price Discovery

101/09/24~
101/09/30

Stop and Futures Relationship:

Hedging

101/10/701~
101/10707

Stop and Futures Relationship:

Hedging

101/10/708~
101/10/14

Stop and Futures Relationship:

Others
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101/10/21

Option Markets
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101/10/28

Options on Stock Indices, Currencies, and Futures

101/10/29~
101/11/04

Options on Stocks Indices, Currencies, and Futures

101/11/05~
101/11/11

Midterm week

10

101/11/12~
101/11/18

Volatility Smiles

11

101/11/19~
101/11/25

Value—at—-Risk

12

101/11/26~
101/12/02

Value—at—-Risk




101/12/03~ . . . .
13 Estimation Volatilities and Correlations
101/12/09
101/12/10~ . . . .
14 Estimation Volatilities and Correlations
101/12/16
101/12/17~
15 i
L01/19/23 Latest Topics
101/12/24~
16
101/12/30 Reports
101/12/31~
17
102/01/06 Reports
102/01/07~
18 i
102/01/13 Final week
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Futures, Options, and Swaps, 5e, Kolb/Overdahl, 2007. (% %)
Derivatives: Principles and Practice, le, Sundaram/Das, 2010, McGraw—Hill,
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