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to study the wvaluation models of derivatives, Forward, futures, option and
swap derivatives will be introduced. Numerical and computational methods
will be intensively used for pricing models, Most of the numerical work will
be implemented in Excel VBA/ Matlab, Some empirical studies will be
presented in the class.
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o |B Hpdzsz n % (Subject/Topics) % ir
102/09/16~ . L . ) .
1 102/09/22 Functions of Derivatives: Price Discovery, Hedge / Trading Systems of
Insurance, Leverage Trading, Speculation, Arbitrage / |Derivatives
Spread Trading, Volatility Trading, Tax Shield
102/09/23~ , .. .
2 102/09/99 Wiener Process, Itos Lemma, and Applications Stochastic Process
102/09/30~ .. .
3 102/10/06 Forwards / Futures Pricing, Index Arbitrage, Forwards and Futures
Hedging, and Asset Management using Derivatives
102/10/07~
4 102/10/13 Forwards / Futures Pricing, Index Arbitrage, Forwards and Futures
Hedging, and Asset Management using Derivatives
102/10/14~
5 102/10/20 Options Combinational Strategies and VBA/ Matlab Options and Trading
(1) Strategies
102/10/21~ . .. . . .
6 Options Combinational Strategies and VBA/ Matlab Options and Trading
102/10/27 .
(2) Strategies
102/10/28~ . .. . . .
7 102/11/03 GBSM Options Pricing Models and VBA/ Matlab (1) Option Pricing Models
102/11/04~ . .. . . .
8 102/11/10 GBSM Options Pricing Models and VBA/ Matlab (2) Option Pricing Models
102/11/11~| _, . . . .
9 L02/11/17 Binominal Tree Models and VBA/ Matlab Option Pricing Models
102/11/18~ . . . . . . .
10 102/11/94 American Option Pricing Model and VBA/ Matlab Option Pricing Models
102/11/25~ ) . .
11 102/12/01 Greek Letters, Risk Management, Option’s P/L, and Option Greek Letters

VBA/ Matlab




102/12/02~
12 102/19,/08 Monte Carlo Simulation and VBA/ Matlab Numerical
Methodologies
102/12/09~ iy - . ..
13 Volatility Model and Volatility Smile Volatility
102/12/15
102/12/16~ . . .
14 102/19/99 Path-Independent Options and VBA/ Matlab Exotic Option
102/12/23~ . . .
15 102/12/99 Path-Dependent Options and VBA/ Matlab Exotic Option
102/12/30~| _ . . . . . ..
16 103/01/05 Liquidity and Futures Pricing Empirical Issue
103/01/06~ . e . . . ..
17 103/01/12 Commonality Liquidity and Option Price Behavior Empirical Issue
103/01/13~ ) . ) ..
18 103/01/19 Option Trading and Information Content Empirical Issue
3 2
AREIE
wEXE | B, BEHK
Derivatives: Principles and Practice. Sundaram, RK, and Das, S.R. (2010).
EcaEi X
$4 4 g Options, Futures, and other Derivatives. Hull J.C. (2008).
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