K F10THEERY 1 FY Pk 4 4

PRAL E A

R e S .
ek | HRERE

RE* | LIN WILLIAM T.
INTRODUCTION TO DERIVATIVES

[ SN

P& - L rTA

5 >
iﬁ iy EBE 380
TLBXDIA P

o (o) & oT O O

BB ARS R T S 2 0 RALRERT ST 4 2 B o

g CoB ) o w4

mmY AW R

CEREF OB R A A
BEBATB LGB T Ienp® it 4 o
REAAMMEFT 3283 % o
LN DR el ek &
BUE D s E 4 o
BAFETREL RS o

ESiA R

AREGAEREBTIRAZET RIS LR AR H TARAEZRBALTELER =
TR E ., RMFETHEEYZS X BEE: (1) 2EINEA K

Z Black-Scholes#2 & & (2) martingale7 i%. #b4), W5 )~48Black-Scholes 1

W 77 A2 2 WAL K AR K e — 3B R R A R Monte Carlo simulationsf 2 £7 £ M 7 oo

AR,

Our purpose in teaching this class is to make doctoral students with wvarious
background be able to incorporate the theory into the practice of pricing
and hedging derivatives, We explore two key modeling paradigms: (1)the
continuous—time model of Black-Scholes, and(2)the martingale methods
Besides, this course covers numerical approach, such as

binomial tree and Monte Carlo simulation, of pricing derivatives,
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107/09/10~
107/09/16

REBNRTERTRIHHREIR

107/09/17~
107/09/23

Introduction of derivatives markets,

107/09/24~

107/09/30 Study 1

Dynamics of traded asset prices, Ito's lemma, & Case

107/10/01~
107/10/07

the Black—Sholes PDE , A closed form solution of
Euro, call & Analysis of Guaranteed Funds(1)

107/10/08~
107/10/14

the Black—Sholes PDE , A closed form solution of
Euro, call & Analysis of Guaranteed Funds(2)

107/10/15~
107/10/21

Binomial tree & trinomial tree, AMM method(1)

107/10/22~
107/10/28

Binomial tree & trinomial tree, AMM method(2)

107/10/29~

L0T/11/04 Finite difference methods & Monte Carlo simulation,
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107/11/05~
107/11/11

Value at risk (1)-- fundamental
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107/11/12~
107/11/18

Mid-term Exam

11

107/11/19~
107/11/25

Value at risk (2)—bond portfolio,

12

107/11/26~
107/12/02
L

Short-term interest rate futures and bond futures
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