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1. Mechanics of Futures Markets

2. Hedging Strategies Using Futures

3. Value at Risk

B P R 4. Weather, Energy, and Insurance Derivatives
2R 5. Basic Numerical Procedures

6. Estimating Volatilities and Correlations

7. More on Models and Numerical Procedures
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Options, Futures, and Other Derivatives, 7e, Hull, 2009. (# )
selected reading articles

%+ 2 J& |Futures, Options, and Swaps, 5e, Kolb/Overdahl, 2007. (:1?%1%)
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