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Financial Derivatives, such as Futures and Options,

1s one of the fundamental subjects in Finance. I

will introduce several interesting derivatives securities, including Forward Contracts, Futures

Options, and their characteristics in this course.

The course is designed to provide students an understanding of financial derivatives products.
Students who would like to pursue further studies in Finance or seek jobs in Finance, Accounting or

Business industry are recommended to take this course.

#A2 P &  Course Objectives

This course introduces and explains the derivatives and underlying assets. Emphasis of

this course is on the understanding and applications of financial models, and
financial products.
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# 3 i K % Teaching Schedule & Content

F =t Week M % Subject/Topics % sXRemarks
1 Introduction
2 Chap 1. Introduction

3 Chap 2. Mechanics of Futures and Forward Markets




4 Chap 3. Hedging Strategies Using Futures

5 Chap 5. Determination of Forward and Futures Prices

6 Chap 9. Mechanics of Option Markets

7 The First In-Class Assignment

8 The Answers to the First In-Class Assmgnment

9 Midterm Exam

10 Chap 10. Properties of Stock Options

11 Chap 11. Trading Strategies Involving Options

12 Final Presentation

13 Final Presentation

14 Final Presentation. o

Chap 12. Introduction to Binomial Trees
15 Final Presentatiqn .
Chapter 13. Valuing Stock Options: The Black-Scholes-Merton Model

16 The Second In-Class Assignment

17 Q & A Session
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*®E8 Please tick the box(es). (At least one item is required. ):
;?iiible i 4834 Problem-based Discussion
g?:ﬁhing ik %% Flipped Classroom

B % i Performance / Practical Presentation

¥ *F 43+ 0f f-campus Visit

# A E# Lecture / Seminar

P iv¥ Online Assignments

p gy Self-directed Learning

¥ # HAcademic Support

9 % 4% i Experiment Operation

HBEE#RE (B # ) Distance Learning (Synchronous)
FBEEHRE (2 F % ) Distance Learning (Asynchronous)
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#i G B) Others (Please specify. ):

wg o
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
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% % ® % Teaching Strategies
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5 & (¥ (Transdisciplinary Projects)

|:| 7 %% Transdisciplinary Teaching |:| Bkt %% Inter-collegiate Teaching

|:| #§7 & % Courses Co-taught with Industry Practitioners
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(Final Presentation) 40% v
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Textbook & Other References (Title, Author, Publisher, Agents, Remarks, etc.)
John Hull, Fundamentals of Futures and Options Markets, Prentice Hall. #¥32 h &<

FRARRM R (R KT, KB A Rt AR 2 en)
Teaching Aids & Teacher’ s Website(Including online teaching information.
Personal website can be listed here.)
NDHU E-learning Webpage

H 4@ L3P (Supplemental instructions)




