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先修課程
Prerequisite

The purpose of this course is to extend the student's knowledge of security
valuation by examining the structure, valuation, and uses of derivative
contracts.

課程目標
Course Objectives

系教育目標
Dept.'s Education Objectives

1
培育具有理論背景之財金專業人才
Cultivate talents and skills in the realm of professional finance.

2
培育政府及企業所需之財務決策及管理人才
Trains the talents needed for our nation's economic and business enviroment.

3
培育具有金融研究能力之財金專業人才
Cultivate financial research skills and talents.

系專業能力

Basic Learning Outcomes

課程目標與系專業能
力相關性
Correlation
between Course
Objectives and
Dept.’s Education
Objectives

A
具備財務金融的分析能力
Understanding the financial analysis.

●

B
具備企業財務管理專業能力
Capabilities for business financial management.

●

C
具備英語閱讀溝通協調等能力
English reading ability of communication and coordination.

●

D
具備獨立研究之技能，以進行財金議題研究
Independent research skills to research financial issues.

●

E
具備個人投資理財能力
Investment and financial management.

●



F
具備電腦程式運算及設計能力
Ability of computer programs, algorithms and application.

●

圖示說明Illustration ：● 高度相關 Highly correlated ○中度相關 Moderately correlated

The course develops a general, but rigorous framework for valuing futures and
options contracts and shows the interrelations between these contract markets and
the markets for the underlying securities. Specific examples are drawn from
derivative contract markets on stocks, stock indexes, debt instruments, and
foreign currencies.

資源需求評估（師資專長之聘任、儀器設備的配合．．．等）
Resources Required (e.g. qualifications and expertise, instrument and equipment, etc.)

The class will need a notebook for presentation.

課程要求和教學方式之建議
Course Requirements and Suggested Teaching Methods

Class Attendance and classroom etiquette:
Class participation is mandatory. A 5-point credit will be deducted from your
“class attendance credit” for each additional class missed after two allowable
absences. Class attendance is very important to your doing well in this class.
Poor classroom etiquette will also result in the loss of credit.
Tests and Final Exam:
There will be one test during the semester and a final report in the last few
week of the semester. Honor code is strictly enforced in the exam. Any cheating
or attempt to cheat will automatically result in a failing grade in the course.
You must turn in your exam when the time is over. I will not accept any exam that
is turned in seconds late.

其他
Miscellaneous
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