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= i % (Subject/Topics )
1 1.Introduction to the course and Financial Engineering

2.Introduction to polaris simulation trading system

2 1.Introduction to derivative (ch.1)

2.Introduction to option market(Taiwan, USA,....)

An introduction to forwards and options-1(ch2)

An introduction to forwards and options-2(ch2)

Insurance , collars, and other strategies(ch3.1-3.2)

Insurance , collars, and other strategies(ch3.3)

Insurance , collars, and other strategies(ch3.4-3.5)

Structured notes with options(ch12.3)
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Introduction to real options(ch14)

10 Midterm

11 The Black-Scholes formula-(ch11.1-11.2)

12 The Black-Scholes formula-(ch11.3)

13 The Black-Scholes formula-(ch11.4-11.5)

14 Parity and other option relationships(ch9.1-9.2)

15 Parity and other option relationships(ch9.3)

16 Binomial option Pricing(Ch10.1-10.2)

17 Binomial option Pricing(Ch10.4-10.5)

18 Final Exam.
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