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Our aim is to meet what EMBA finance students want is the theoretical
concepts presented based on practical issues and problems found in the real
world, In order to demonstrate the practical uses of financial engineering in
pricing, speculation, hedging and arbitrage, introduced are case studies and
practical examples regarding problems and issues found in the real world.
The teaching material also demonstrates the various financial engineering
methods used to establish, for example, the fair prices of standardized
derivatives, such as exchange—traded futures and option contracts,
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1 A new global tide: HF trading and black swarms
105/09/18
105/09/19~ . _
2 105,/008/%5 Introduction to options markets
105/09/26~ . _ _
31 105/10/02 | Pynamics of equity prices GBM (1)
105/10/03~ . _ _
4 105/10/09 Dynamics of equity prices — GBM (2) and Case
Study I The Story ’Qf Polaris Futures Co, turning
into FMC Champion,
105/10/10~ . o . ’
5 105/10/16 Dynamics of der1vat1v§:s prices —Itos le;’nma, Euro.
call & Case Study II "Guaranteed Funds,
105/10/17~ , _ _ _ .
6 Black's approximation: American stock call option
105/10/23 . L9
with dividend,
; 105/10/24~ B ] tree— ol -
105/10/30 inomial tree— a numerical approach,
105/10/31~ . ]
81 1051106 | OPtion—trading strategy and Greeks ®
105/11/07~ . ]
9N os11/13 | Option-—trading strategy and Greeks (2)
105/11/14~| _ .
10 105/11/20 Mid-term Exam,
105/11/21~ )
11 105/11/97 Introduction to futures & swaps markets
105/11/28~ . . .
12 The cost of carry model and its futures fair price,

105/12/04
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13| 4s/19/11 | Spread trade & other trading strategy
105/12/12~ L _ .
14 105/12/18 Basis risks & hedging with futures contracts
105/12/19~
15 Short-term interest rate futures and bond futures
105/12/25 1
105/12/26~
16| . 6/01/01 Bond futures and the CTD bond (2) + Case study
[II: China Govt bond futures.
7| 106/01/02~ s
106/01/08 | W apPs
106/01/09~]| .
18| 1060115 | Final Exam,
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