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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
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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
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