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The main purpose of this course is introduced the basic concept of the
derivatives markets and the financial instruments used in this market. These

instruments include the forwards, Futures , swaps and options, How to use

these tools for arbitrage, speculative, and hedge is also an important object
of this course, This course provides a solid basis for student to study

financial engineering and new financial product.




ASARRE P IRE PR s AT P 4 AR L

- P HRAESGEE)
(=) M4, (Cognitive f#EC)AE3 @ Cl 324 ~C2 B2 ~C3 B* ~C4 ~ 47

Co 75 ~C6 £l

(=) "#ta , (Psychomotor f#£P)4E# @ Pl #-i ~ P2 8 F & ~ P3 M= 4k i -

PA i3k it~ P5 p 81t PG 4]

it

(2) THR ) (Affective FAAAER TAl £ ~A2 F R~ A3 €40~ A4 8~

A5 pit S A6 R OB

CHEEPRE TR ERESR T AP 2 ApREE

(= DFphdefa 8 0 s vtz Tnde, ~ THi & TR, 9
L8 5E 3% PR HBEC P AR Y - 5

(C)EHE TP s, §1-62 5P > THEANEFREETT (540 i

OB R B

gE Ty

HEEC3~CoOCOEpF > R ZHEACOTT » B 2 HF L EEETR) -

(Z)F B £ A HE P A UHEBE T DR ) - AR
O Pesacd  F S AP RIVHEA A T )P4 e
(blde s T ()it 4 7 $A ~ AD ~ BEFp# > RIS 5]« )

wF HE

o
’%‘ 58 0 RC ) o8 1 IR(F ) e
B PR |k ()P i
1| AT AR SRR & T A K X | Basic idea of financial C3 | AF
5B derivatives markets and
trading activities,
KEPERZ KT Z2HFE 2
; 520 yog g
g Jan T = s NS
[ AAFTARSET e TIHMART| A ~ 33% ~ 8 HAL R~ AR

5% B




AFARZ RFERF o AR EFER

ALk B Rs R R

e

BARBAEAE RBP4 o L TR R fR2RT

KL }
& 34 g,
O FaEe HREFTAPHLPFRERY > Fifch s AP felgEr §
Po¥ -
O FERK GICIEE SRR B S S LR B R S Y
/ I\ § ,:',fjéxz 3 ]
O RAthE TR A Rd o PR FEC oM IRT o F R R A
re il i 2= mﬁ:sﬁ_l ERR A e rr R
& B PR A B RLBCE AR R AT 38 K QBRI B R B L i
—_— N J s
O HiEER AE P FoRB ey o Z2 2 B e iR 2 EALE
O ML WEAALBfeR @R 2 > BAFRELE BT 4p s vy
‘ Y AR AT 4 o
o o L"%”H" ‘:E”f"l ,/—i;_‘\\.'i, j_l': AT"\Z"\"ii |/’.Ek‘=
O FHimk R A TRl R REEEEY C AH2 Hva
3‘1 ﬁ w=2% N 2 . . s
o |BHPAsE % (Subject/Topics) %o
104/09/14~ _
W 00020 | Chap 1 Introduction
104/09/21~ ]
2 104/09/97 Chap 2 Mechanics of Futures Markets
104/09/28~ _ .
3 w00 | Chap 3 Hedging strategy using Futures
104/10/05~
4 104/10/11 Chap 4 Interest rates
104/10/12~ ]
5 104/10/18 Chap 5 Determinants of Forwards and Futures
104/10/19~ _
6| o4/10/25 | Chap 5 continuous
104/10/26~
7 104/11/01 Chap 6 Interest rates Futures
104/11/02~
8| oa11s0s | ChaP T Swaps
104/11/09~ )
9 104/11/15 Review of Futures and Forwards
104/11/16~ .
10 104/11/22 AP AR
104/11/23~ ] _
1 104/11/29 Chap 9 Mechanics of Options markets
104/11/30~ ] .
120 01206 | Chap 10 Properties of stock options




104/12/07~

Bl /1213 Chap 11 Trading strategies involving options
104/12/14~ ] . .

14 104/12/90 Chap 12 Introducting to Binomial trees
104/12/21~ ]

15 L04/12/97 Chap 12 continuous
104/12/28~ ] .

16 105/01/03 Chap 13 Valuing stock options: The Black and

Scholes Model

105/01/04~ ] . .

171 0s/01/10 Chap 13 continuous and Review of Options
105/01/11~ s

18 105/01/17 MAREHKA
" ERR B A ITE RS L6 T HABERYA ML FH
i Pl

AREE

KERA | T, RYHR

Fpndamentals of Futures and Options Markets 8th edition by John Hull(# %
gettoph | KR

o
ol
pul"S
a8

i it ¥

¥ i Fo (AR 05 % S0 ATIR AR F s IR R 2 SRR R )

| emAE: 100 % @FMFE200 % GMPHE 300 %
THES | emiHE 400 %

T L () : 9%

"H®H 432 k% #a  http://info. ais. thu. edu. tw/csp # 4 #itA
B F (%x :http://www. acad. tku. edu. tw/CS/main. php) ¥ 7+ % K7 H 5

%

XA RREARENTE FRPIEKMAET 7 ABREB A FE ULFR -
4T /&

TLBXB3B0718 0B 4 7 2015/7/1 12:10:01




