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Course Objectives

This lecture is aimed to explore the properties of derivatives
that are commonly encountered in practice, and to provide a
theoretical framework within which all derivatives can be
properly valued and hedged.
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Cultivation of manage finances talents for Financial professionals
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Course Outline

I. An introduction to derivatives.

2. The market mechanics of derivatives trading.

3. Its lemma, stochastic calculus, and martingale processes.
4.0Option pricing theory.

5. Risk management.

6. Numerical procedures.

7.Exotic options.
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Course Requirements and Suggested Teaching Methods

1. The lecturer uses textbooks.
2. Students do homework and take examinations
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