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HAz4w it Course Description

This class intends to lay a solid foundation for students in financial engineering, mostly focus on
the basic concept of derivatives. I will walk you through this textbook. The required textbook is
more practical originated than theoretical and it is the required textbook for sitting in for FRM
exam. After taking this class, you are actually benefited from saving your time to study derivatives
portion of FRM exam, as well as CFA exam.

#A2 P &  Course Objectives

This course deals with portfolios of financial assets such as stocks and bonds.
It explores the basic principles underlying rational portfolio choice and what
these mean for prices determined in the marketplace.
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# 3 & B % Teaching Schedule & Content

iF =k Week M % Subject/Topics # 3xRemarks
1 ch 3, 4
2 no class
3 ch 5, 6

4 ch 6 and 7

5 1st quiz, ch 9

6 ch 10 and 11

7 spring break, no class
8 ch 12 and 13

9 Midterm exam

10 ch 14 and 15

11 ch 15 and 16

12 ch 16 and 17

13 ch 17 and 18

14 2nd quiz , ch 19




15 Ch 20 and 21

16 no class, holiday

17 ch 22, 23, 25

18 final exam
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FTE A L
Grading & Assessments Supplemental instructions
There will be a test after one month lecture. Total of 4 tests will be conducted in this semester.

FFEEFTEIP (T F R FERF CEP)
Textbook & Other References (Title, Author, Publisher, Agents, Remarks, etc.)

An introduction to derivatives securities, financial markets and risk management, Jarrow Chatter jea,
W.W. Norton, 2013 4z % 5 32

FARRCH e nt (F 8 JF T, RKEFB ARGt AP 2 feat)
Teaching Aids & Teacher’ s Website(Including online teaching information.
Personal website can be listed here.)

H s 4 L3P (Supplemental instructions)
Class etiquette: Experience indicates that students with regular attendance of class have higher
grades than those who did not. Followings are basic class etiquette. Turn off your mobile phone
before class. No loud chatting allowed in the class. Having food or drink in the class is not
encouraged. Any irrational behavior in the class will not be tolerated. Any violation of the class
etiquette will be penalized by reduction in your grade.




