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HAz4w it Course Description

Financial Derivatives, such as Futures and Options, is one of the fundamental subjects in Finance. I
will introduce several interesting derivatives securities, including Forward Contracts, Futures
Options, and their characteristics in this course.

The course is designed to provide students an understanding of financial derivatives products.
Students who would like to pursue further studies in Finance or seek jobs in Finance, Accounting or
Business industry are recommended to take this course.

This course may be required to be online course this semester according to school policies. 1
will provide a link at NDHU course website before the class starts. You may login the class via
Google Meet
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This course introduces and explains the derivatives and underlying assets. Emphasis of this course is
on the understanding and applications of financial models, and financial products.
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Using quantitative methods to analyze and solve problems.
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Equipped with the ability to analyze finance.
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Using information technology to analyze, integrate, and present data.
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Equipped with a global vision and specialized foreign language proficiency.
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E |Equipped with the ability to master topics of finance and economy, and other current O
news, and to diagnose financial and economic tendencies
Equipped with basic knowledge of management in general.
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¥ % i B # Teaching Schedule & Content

#F =t Week M % Subject/Topics # 3xRemarks

1 Introduction




2 Chap 1. Introduction

3 Chap 2. Mechanics of Futures and Forward Markets

4 Chap 3. Hedging Strategies Using Futures

5 Chap 5. Determination of Forward and Futures Prices
6 Chap 9. Mechanics of Option Markets

7 The First In-Class Assignment

8 Discussion on In-Class Assignment, Review

9 #p ¢ ¥ 2% Midterm Exam

10 School Holiday, No class

11 Chap 10. Properties of Stock Options

12 Chap 11. Trading Strategies Involving Options
13 Final Presentation

14 Final Presentation

Chap 12. Introduction to Binomial Trees

Final Presentation

15 Chap 13. Valuing Stock Options: The Black-Scholes-Merton Model
16 The Second In-Class Assignment

17

18
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Textbook & Other References (Title, Author, Publisher, Agents, Remarks, etc.)

John Hull, Fundamentals of Futures and Options Markets, Prentice Hall. H#3Z hH iz
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Teaching Aids & Teacher’ s Website(Including online teaching information.
Personal website can be listed here.)
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