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Futures & Options #7 & S #

HIAZRSE (6126 Course Number 6126
BEEREAEn  |BEERD Instructor  [YEN,MENG FENG
PR ERE R Course Name |Futures & Options
BIFREAL | BERR(CH)UA Department
EER  |[EE Required/Elective|Elective
258 |3 Credits 3
ENGE RN EDRE The need for finance students to
AR T BRI ERE LB understand the derivatives market
AFTSHI R REEEZ S E - # has been increasing due to the boom
FEREER - SEEHE O RENE of the local futures and options
EEBEEIERI - FHRARE market. For those who want to
EREIERNLANAE - SRR become a professional derivatives
HYE EARRIESREE ~ DARANfRT 68 F A trader or consultant in this area after
FEEE | CRERER I ER] - Objectives graduation, this course will provide
them with knowledge about this
market, skills in pricing futures and
options. Additionally, course
participants will learn how to do
hedging and making risk-free
arbitrage profits with futures or
options.
BRIEMEGSREL-REE TS Teaching
B BAZZ A (BRI B 2 A RR) ;
AL Materials
power point slides
INETR:T0%(10%/7%) 7 tests: 70% (5%/each)
5 HARER B B B P AR R B SR - trading grade and final report:30%
PRistF BT #:30% ezl class participation: additional 5%
FEREHAHEEI N 057:5%
HEIFEE  |http://www.cyut.edu.tw/~yenmf
ENGEEERETENEDEE, The need for finance students to
AR T BRI ERE L understand the derivatives market
AZTIB R R EE L 5 A has been increasing due to the boom
BN SR O RENE of the local futures and options
ERBEANERNR. LRARE market. For those who want to
e IR AN E SRR become a professional derivatives
HY T fE AR VR S, DU R anfey 5 F #A trader or consultant in this area after
BENE |SREERERRRIER. Syllabus graduation, this course will provide

them with knowledge about this
market, skills in pricing futures,
options, forwards, and swaps, and so
on. Additionally, course participants
will learn how to do hedging and
making risk-free arbitrage profits with
futures or options.
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