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This course describes the basic concepts and financial engineering tools,
such as financial product design, pricing, arbitrage and hedging, And will
introduce practical examples to inspire students to learn and think about the
loopholes in the financial regulatory system. Another introduction of new
innovative financial products, including exotic options, structured products,
CDS, and CDO and so on,
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n % (Subject/Topics)

102/02/18~
102/02/24

REHAN

102/02/25~
102/03/03

BY #% T 42 J& ) & ] Delta—hedge

102/03/04~
102/03/10

Stochastic Calculus: Wiener Process

102/03/11~
102/03/17

It 's lemmaCase Study(I): OptionX % F &

102/03/18~
102/03/24

Black—Scholes model & European Call and Put

102/03/25~
102/03/31

Swaps (I)

102/04/01~
102/04/07

Swaps (II) & Case Study (III)

102/04/08~
102/04/14

Option X % K& & #E Iy R & (1)

102/04/15~
102/04/21

Option X % K& & #E Iy R & (11)

10

102/04/22~
102/04/28
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102/04/29~
102/05/05

S P

12

102/05/06~
102/05/12

Value at Risk (I)
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