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This course is designed for undergraduate students to understand the fundamental theories and practical operations
of the options markets. The underlying assets essentially included equities, interest rates, foreign exchanges, and
futures.
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#0138 : Introduction of Options Markets

#0238 : Mechanics of Options Markets

#0378 : Properties of Stock Options

£0438 : Trading Strategies Involving Options

%0538 : Bionomial Trees

063 : Wiener Processes and lto's Lemma

#0738 : The Black-Schloes-Merton Model
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%093 : Options on Stock Indices, Currencies and Futures
#1038 : The Greek Letters

1138 : Volatility Smiles

%1238 : Basic Numerical Procedures

#1378 : Estimating Volatilities and Correlations

21438 : Credit Risk

#1538 : Exotic Options

%1638 : Interest Rate Derivatives: The Standard Market Mod
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ZERAEE ¢ http://mww.cyut.edu.tw/~tieinjin/
E-Mail : tieinjin@cyut.edu.tw
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