FHEABEAE (62 F-EFE1I2HH2AE
Futures & Options #7 & S #

EFRIE (3054 Course Number 3054
HRAED  |ARA Instructor  |DAIJIN JOU
PR ERE R Course Name |Futures & Options
BHFREAL  |BABS<SmiR (TUHE)IUA Department
EER  |[EE Required/Elective|Elective
B 3 Credits 3
ENGE RN EDRE The need for finance students to
AR T BRI ERE LB understand the derivatives market has
AFTSHI R REEEZ S E - # been increasing due to the boom of
FEREER - SEEHE O RENE the local futures and options market.
EEBEEIERI - FHRARE For those who want to become a
A TEIER RN E - SIS EE professional derivatives trader or
HYE BRSNS ~ DUR AN AT A A consultant in this area after
FEEHE |SREfRkempines] - 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.
A HiREa Teaching Handout prepared by the teacher.
Materials
EHAREEAE = 30% 1 H A total = 30% homework+30%
RAETR AR |+30% B R E+40%HIRE R Grading midterm+40%! /final
f
BEMEE |
FE— TS HE SR Lecture 1: introduction to financial
FREZ HEER derivatives
FE= HESRE Lecture 2: introduction to futures
FREN: BHEZ BRI market and its products
TR EEREE Lecture 3: pricing futures
TR BB ERIR SRS Lecture 4: trading strategies for
THE L EEEESEER futures
BEBAZA [T/ Black-Scholes AR, Syllabus Lecture 5: introduction to option

FRES L R U A

market and its products

Lecture 6: option pricing and trading
strategies

Lecture 7: put-call parity

Lecture 8: Black-Scholes theory
Lecture 9: binomial model for option
pricing
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