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Enable students to understand the option market, options and option trading

strategies, and hedging,
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the option market and
options,
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the option trading strategies,
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hedging by using options,
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1 Introduction to derivative and introduction to option
100/02/20
market
100/02/21~ ) ) .
2 100/02/97 An introduction to forwards and options—1
100/02/28~ ) ) .
3 100/03/06 An introduction to forwards and options—2




4 122;22;?? Insurance , collars, and other strategies-1
5 122;22;;? Insurance , collars, and other strategies—-2
6 122;22;;? Insurance , collars, and other strategies—3
7 123;3%? Parity and other option relationships-1

8 122;21;?? Parity and other option relationships—2

9 123;212? Binomial option pricing I-1
o i
11 122;2;%? Binomial option pricing -2
12 122;22;2? Binomial option pricing II-1
13 122;22;?? Binomial option pricing II-2
14 122;22;;? The Black—Scholes formula—1
15 122;22;;? The Black—Scholes formula—2
16 122;22;2? The Black—Scholes formula—3
17 123;22;?? Exotic options
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