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We aim to make doctoral students be able to incorporate the theory into the
practice for derivatives of pricing, arbitrage and hedging, and to explore
market data with computer software as well. We also show the various
financial engineering methods used to establish the fair prices of
standardized derivatives, such as futures and option contracts. In order to
demonstrate the uses of financial engineering in pricing, speculation, hedging
and arbitrage, case studies and calculation problems are also provided.
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