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Futures and options 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 the prices in them.
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Introduction

Mechanics of Futures and Forward Markets
Hedging Strategies Using Futures (1)

Hedging Strategies Using Futures (2)

Interest Rates

Determination of Forward and Futures Prices (1)
Determination of Forward and Futures Prices (2)
Interest Rate Futures (1)

Interest Rate Futures (2)

Swaps (1)

Swaps (2)

Securitization and the Credit Crisis of 2007
Mechanics of Options Markets

Properties of Stock Options

Trading Strategies Involving Options (1)

Trading Strategies Involving Options (2)
Introduction to Binomial Trees

Options on Stock Indices and Currencies
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