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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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11 E;jﬁjzgw Mechanics of Option Markets
12 E;jgji;w Properties of Stock Options
13 E;jg;?éw Trading Strategies Involving Options
14 E;jgﬁ;w Trading Strategies Involving Options
15 E;jg;;iw Binomial Model
16 E;jg;;?w Valuing Stock Options
|| gt
o ] s b R
ol IEEE ST
AR 38 kAR
B oy
AL
| LT
AT

KN F

b2 eRITHEDAFISEKAETILE R HERE

B A N H A AL E
A LA

i Fundamentals of Futures and Options Markets, John C. Hull
LR o
o s ®LFE: 100 % @FFIFE: 200 % WHPFFE:300 %
fiqi OB KT E 1300 %
L * N
' Ot (RHFARRE) 100 %
"HHEE A F I kM) $n thttps://info. ais. thu. edu. tw/csp & d %At
I 4 BPEoRDBFN TREFFLAFR 0, & o
XA R EEENETE - gﬁ—fé FRRRPAT P FERETE A FE UL
TLBXB3B0718 0B 537 /£ 3F 2024/4/16  12:11:39




