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B e R This course is to introduce fundamental features of the futures and options
contracts. Trading strategies that associate with hedging and pricing are also
involved in this course.
arie 5 This course not only provides basic analysis under theoretically systematic
framework, we also provide fruitful opportunities to induce students to work on
assigned exercises periodically to get some tastes of the futures and options
practically.
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K ey | 1.Introduction to derivative instruments
2.Introduction to futures markets
3.Determinations of futures prices
4.Arbitraging, hedging and speculating strategies using futures
5.Index futures, interest rate futures, and foreign exchange rate futures
6.Introduction to options markets
7.Elementary options trading strategies
8.0ptions pricing formula
9.0ptions on stock indices, currencies and futures contracts
10.Options on interest rates and non-standardized interest rate swap
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