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# 3 i & % Teaching Schedule & Content

i#F =t Week R % Subject/Topics # 3xRemarks
1 Introduction to financial innovations
2 Closed-form solution of Black-Scholes model
3 Monte Carlo simulations
4 Monte Carlo simulations
5 Binomial model and trinomial model




6 Binomial model and trinomial model

7 Barrier options

8 Innovation in options

9 #p ¢ ¥ ik Midterm Exam

10 Innovation in options

11 Innovation in bonds

12 Innovation in bonds

13 Corporate bond embedded with options
14 Structured products

15 Structured products

16 TRF

17 Innovation in option trading strategies
18 #p % ¥ 22:¥ Final Exam
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f 3 F B Community Practice I:l A% £ iF Industy-Academia Cooperation

3% & i¥(Transdisciplinary Projects)
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l:l #§F & 3 Courses Co-taught with Industry Practitioners
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