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The course links the practical issues and theoretical ideas for interest rate
derivatives, and provides a basis for understanding the dynamics of
underlying assets, the Black—Scholes pricing model and its applications to
product innovations, To show how to utilize theory, we provide the recipes
of pricing, hedging and arbitrage with case studies and real issues. Pricing
theory of interest rate derivatives such as T-bond futures is also given in

the class, and its applications to hedge and arbitrage against bond portfolio
are presented as well,




AGFARE P HRERT TR 0 PR HE

Bafe 8 pAEL B4R T e (Cognitive) | ~ THR (Affective) | ¥ T it (Psychomotor) |
Gk p KA o

-~ F,ofr(Cogmtlve) FEAGHD OEF A AR - ;é’&;’:}fri =y fﬁ%a% oo
R (Affective) : FELAGA P &AB - B - ER R A FEREZFY o
» #iv (Psychomotor) @ ¥ & fe% L P ek de (728 Hopwdh (72 ¢ o

Jiv 1y

B , . , e

- wEPE( ) #E P HE(E=)

1|3 EZ2AEBEARERNEHZ6E To make students be able to link theoretical

concepts and practical issues.
2(BARARX Y., #BHEFFLBZR| To show the practical uses of theoretical ideas in
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