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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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1 | 09/13 | Introduction and Futures Market

2 | 09/20 | Pricing Forwards and Futures I

3 | 09/27 | Pricing Forwards and Futures II

4 | 10/04 | Hedging with Futures and Forwards

5 | 10/11 | Interest—-rate Forwards and Futures




6 | 10/18 | Option Markets

7 | 10/25 | Options: Payoffs and Trading Strategies

8 | 11/01 | Option Pricing

9 | 11/08 | Binomial Option Pricing
10 | 11/15 | Midterm

11 | 11/22 | The Mathematics of Black—Scholes Models
12 | 11/29 | Option Modelling: Beyond Black-Scholes
13 | 12/06 | Sensitivity Analysis

14 | 12/13 | Exotic Options

15 | 12/20 | Value—at-Risk

16 | 12/27 | Reports

17 | 01/03 | Reports

18 | 01/10 | Final
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Derivatives: Principles and Practice, le, Sundaram/Das, 2010, McGraw—Hill,
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Options, Futures, and Other Derivatives, Te, Hull, 2009. (4 #¥)
Futures, Options, and Swaps, 5e, Kolb/Overdahl, 2007. (&)

L‘;/ /E_“’ AL PR N AL 22 L& PSPV LN N VA 2
d Ejgf B (R SRR g R TR KRR
L SREENR % @HFF R % @HKRF LA : %
Hp =\ % ETARE R
U etxas: 600 %
' @ L1 (Reading) : 400 %
" A F ™ k) $u o http://info.ais. tku. edu. tw/csp # o it
e B F (% http://www. acad. tku. edu. tw/index. asp/) &+ F " HwF3+ 4
TE | agmian, e
MALBHEEREDFTLE R IERFET - p AR B A FE UL o
TBBMM1B0718B0A % 3 F /3 F 2010/9/20  14:06:01




