AEHBEAE

1028 5 8 £ 22 152 X
FTiE. A 7563 BT i s &
S MBS A
B a3 EETTAS [GE S04 FE-L T 4E 4k ABE

BB R3S
Xl —RERIE

&

RRIZHE AP R B AL AE BB -

M SR EBER RS - v

WFE B R BRI T ZREST - v
fREEEETEREZRES - v
BIF R EF S NEEE = ZRETT v

ARIZRERB AL TR

MRS - BRIFREEMITEYNEARR - WAERSHASMEmRE Z RE » GESERIEHITE SR
oo IEFERRS: o 1. SRBAERITA MR M SHER - ORI | 2JEHHAITIRE - G4EE - XHHH - &
ERA R RS 3 BRIFETTISHITHRE - XA HIBLSREE - DURAHREE EE -

1 BEBITEN SRS RAEE - ACHEIE
2ABHETISHITIAE - SRR - XEIEMH - B (EH SR b R
S FBBIFMETGHITIRE ~ XA MRS - DURARRE [EfE

Futures, options and other derivatives markets have become increasingly important in the world of finance and
investment. This course will introduce (1) how these markets work, (2) how they can be used, and (3) what
determines prices in them.
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20138 : Introduction

20238 : Mechanics of Futures Markets

#0338 : Mechanics of Futures Markets

20438 : Interest Rates

20538 : Determination of Forward and Futures Prices
2067 : Interest Rate Futures

50738 : Foreign Exchange Rate Futures

2083 : Equity Futures
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#1038 : Mechanics of Options Markets

%1138 : Properties of Stock Options

#1238 : Trading Strategies Involving Options
21338 : Binomial Trees

%1478 : Valuing Stock Options: The B.S. Model
%1538 : Options on Stock Indices and Currencies
%163 : Futures Options

$1738 : The Greek Letters
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Attendency and Report : 20%
MID-TERM EXAMINATION : 40%
FINAL EXAMINATION : 40%
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