FEEAEMAR > s RETRLRY DREPE
Please consult Intellectual Property Rights before making a photocopy. Please use the textbook of copyrighted edition.

OHzkFR¥
¥ +414  Syllabus

EeRZ ICD e o £2/80
Course Name in Chinese FLEERE & Academic Year/Semester 115/1
HAE EAE(E ) N
Course Name in English Derivatives
PP S i LN , ,
C C'd FIN_50200 Department A2 Course-Offering Mir &g
abirse Lotle & Year Department
i3 % w : 8 /PR
Type %% Required Credit(s)/Hour(s) 3.0/3.0
PRKEF o e
Instructor /&5
A 1 At
Prerequisite

HAz4w it Course Description

This course offers numerous analyses, studies, and discussions regarding options markets, futures
markets, new financial tools, and financial risk management. We discuss how investors invest in the
derivatives markets. [ hope the learners can know these financial tools’ properties, pricing,
applications, hedging, and trading strategies.
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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
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¥ ¥ i B # Teaching Schedule & Content

#F =t Week R % Subject/Topics # 3xRemarks
1 Introduction to derivatives
2 Option contracts and markets
3 Option contracts and markets
4 Option trading strategies
5 Option valuation




6 Binomial model of derivatives pricings
7 Binomial model of derivatives pricings
8 Black-Scholes pricing model

9 #p ¢ ¥ ik Midterm Exam

10 Black-Scholes pricing model

11 Greek Letters and risk managements

12 Greek Letters and risk managements

13 Forward contracts

14 Futures contracts and markets

15 Futures pricing

16 Hedging using futures

17 # % ¥ 3% Final Exam
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#H 5% Lecture / Seminar

M+ v¥ Online Assignments

p a8y Self-directed Learning

¥ o ¥Academic Support

@ % # i Experiment Operation

BEE¥RE (F # ) Distance Learning (Synchronous)
BEERE (2L F % ) Distance Learning (Asynchronous)

BN RN RN

## GrE B) Others (Please specify. ):
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Note: From the 115th academic year, the semester will be 17 weeks. Please include
flexible teaching activities to meet the required 18 hours per credit




% % ® % Teaching Strategies

¥ #P2 Lecture & 3 3#Group Discussion |:| 2819 Y Field Trip
|:| H 4 Miscellaneous:

% % 4] 77 p = Teaching Self-Evaluation

£1#7% 4 (Innovative Teaching)
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5 & (¥ (Transdisciplinary Projects)

|:| 7 %% Transdisciplinary Teaching |:| Bkt %% Inter-collegiate Teaching
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General Performance 10% v v performances
(Attendance Record)
#e 424 Midterm Exam 30% v
%% 2% Final Exam 30% v
T4 =% Homework and/or .
T ) %
Assignments 30% 4
# # Miscellaneous quizs and
( ) presentation

R S NAT LR
Grading & Assessments Supplemental instructions

Google Meet: https://meet. google. com/yft-jypf-rho
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Textbook & Other References (Title, Author, Publisher, Agents, Remarks, etc.)

No textbooks. Course PPTs are uploaded in NDHU e-learning system before the course days. You should
download PPTs, print them, and take them to the classes.
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Teaching Aids & Teacher’ s Website(Including online teaching information.
Personal website can be listed here.)
Google Meet: https://meet. google. com/yft-jypf-rho
NDHU e-learning

H 4@ L3P (Supplemental instructions)




