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當期課號當期課號 3210 Course Number 3210
授課教師授課教師  Instructor  
中文課名中文課名 期貨與選擇權 Course Name Futures & Options
開課單位開課單位 保險金融管理系(四進)五A Department  
修習別修習別 選修 Required/Elective Elective
學分數學分數 2 Credits 2

課程目標課程目標

1. 使學生對期貨與選擇權基本概念有
明確的理解
2. 使學生認識期貨與選擇權之評價模
式與交易策略
3. 使學生具備理財專員之專業態度
4. 觀察台灣期貨與選擇權市場之實際
發展狀況

Objectives

1. Enabling students to understand
futures and options. 
2. Enabling students to know
evaluation model and deal strategies
of futures and options. 
3. Enabling students to have
professional attitudes of financial
management personnel. 
4. Observing actual development of
futures and options in Taiwan.

教材教材
隨堂筆記 Teaching

Materials
Taking notes in the class

成績評量方式成績評量方式
平時成績 20%
期中考 40%
期末考 40%

Grading
class participation 20%
mid-term exam 40%
final exam 40%

教師網頁教師網頁  

教學內容教學內容

1-3週 衍生性商品的種類與特性
4-6週 期貨市場的發展與功能
7-9週 期貨契約與期中考
10-12週 期貨交易與保證金
13-15週 選擇權市場概論
16-18週 買賣權價格與期末考 Syllabus

1-3weeks The characteristics of
financial derivatives
4-6weeks The development and
function of the futures markets
7-9weeks Futures contracts and mid-
term exam
10-12weeks The trading mechanism
and margin system of futures markets
13-15weeks The introduction of the
options markets
16-18weeks The logic of the premium
of puts and calls and final exam

尊重智慧財產權，請勿非法影印。
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