A+ F 1148 05 1 FhFars 44

R )
AR ¥ | WAN-HSIU CHENG
FUTURES AND OPTIONS
- d 7
—_— ME-mirTA I e
F PN 0N Fj»\#_,_ g,@ E%ﬁ’ﬁﬂ 3%‘_}4\
TLBXMI1A
SDG4 B HT
AAESODOS | QD8 4 Bk g ag i B
B 2
AC ) kTP
MR BEERE AR E PR 0 B A S AT HETE RN SR F LA o
AEARH R~ k(e 4 2 p gt E
A3 & I M & @I cnde o (0 £ 2 30.00)
B. # 2 g * BHEF a7 o (00 £ 1 20.00)
C. 4e % BB i i 4 o<»L-a‘ :10.00)
D. {477 > ey &g r o (0 £ 1 10.00)
E A IB3HHMESEERZWA - (L E 120.00)
F. E & Bk RiFg a4 - £ 0 10.00)

AR BEREAAZ R 2L ELE

o (W& 15.00)

SAL

2. g o (v £ 2 20.00)

3 EAK (L E 15.00)

4. SALHIE o (v £ 2 20.00)

Sz R - (v E 1 30.00)

6. Bzl o (£ 15.00)

7L 7 (2 F 1 10.00)

8. 28 im%& o (£ :5.00)
ERLSGEwmTGT, TARRRTLERAL, ARENTANBILAR, L
BECEEAZKRESFTE PR, SPRHRBEH, FL2DIBEARE@QIT
AMBRARMEE LR ERGA E, 2 R(b)IT AT ok KB R #BR
al,




Derivative securities have become ubiquitous in today's financial world. This
course is an introduction to this field, and focuses in three particular classes
of these securities: futures, forwards, and options. The objective is to
understand (a) the role that can be played by derivatives securities in the
management of risk, and (b) the general principals underlying the valuation
and the hedging of derivative securities,
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The role played by derivatives in the management of
risk,
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The general principals underlying the valuation and
the hedging of derivative securities,
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