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The course aims to introduce the types and features of financial derivatives
such as futures and options, to provide students with a comprehensive
understanding of key concepts about derivatives, and to explore the
derivative security pricing and its real world application. Course topics
include an overview of futures and options markets, determination of futures
prices and hedging strategies,
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ALk HA A R IR IERE Y8R | To provide student the knowledge and application of

futures and options
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1 12:;22;?? Course and grading Description
2 12:;22;;? Introduction
3 12:;22;;? Mechanics of futures markets
4 12:;?3;2? Hedging strategies using futures
5 12:;13;?? Hedging strategies using futures
6 12:;13;;? Interest rates
7 12:;13;;? Determination of forward and futures prices
8 12:;1%? Interest rate futures
9 12:;11;?? Interest rate futures
o e
11 12:;11;;? Mechanics of options markets
12 12:;1%? Properties of stock options
13 12:;1;;2? Trading strategics involving options
14 12:;1;;?? Binomial trees
15 12:;1;;;? Black—Scholes—Merton model
16 12:;1;;;? Black—Scholes—Merton model
17 122;;?;2? Employee stock options 1/1H B2 8 (R —
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Hull, John C., Options, Futures, and Other Derivatives 9/E 2018 (Global
Edition)
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