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The main purpose of this course is introduced the basic concept of the
derivatives markets and the financial instruments used in this market. These

instruments include the forwards, Futures , swaps and options, How to use

’

these tools for arbitrage, speculative, and hedge is also an important object
of this course,
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1 Eijg;;;iw Introduction
2 Eijg;;igw Mechanics of Futures Markets
3 Eijgzﬁ)éw Hedging Strategies Using Futures
4 Eijgzjﬁw Interest Rates
5 H/0/18~ Determination of Forward and Futures Prices
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7 Eijgijg;w Mechanics of Options Markets
8 Ezjgiﬁ)iw Properties of Stock Options
9 Eijgij;w Trading Strategies Involving Options
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113/05/06~
113/05/12

12

Valuing Stock Options: The Black-Scholes—Merton
Model
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13

The Greek Letters
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Binomial Trees in Practice
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Volatility Smiles
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Value at Risk
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Credit Derivatives

113/06/17~
113/06/23

18

Final exam
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