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ATEE M RIS T 3 |Options, futures and other derivatives
This course covers options, forward contracts, futures contracts, and swaps. By the
end of the course you will have a good knowledge of how these contracts work,
B EE  |how they are used, and how they are priced. Individuals who are skilled at analyzing
AR derivatives are in great demand in New York, London and other financial centers
throughout the world. If successful, they can command very high salaries within a
few years of graduating,
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Date | Schedule Exercise remark

3/6 Curricular introducing

3/13 | Introduction; Chapters 1

3/20 | Futures markets, Chapter 2 Hedging Strategies 1.26-28(p.18) — Al
Using Futures, Chapter 3 Interest Rates, Chapter 4

3/27 | Determination of Forward and Futures Prices, 223+227~229~ | —A—&
Chapter 5 3.23 £ 325 ~4.7]

4/3 Interest Rate Futures, Chapter 6 5.24-5.28 — A—&

4/10 | Swaps, Chapter 7 6.23-6.26 — AN—7

417 | BT

4/24 | Properties of Options, Chapters 8 and 9

5/1 Trading Strategies and Binomial Trees, Chapter 10 | 8.23-8.26;9.22-9.2 | —A—&
and 11 6

5/8 Wiener process chapter12 16,27 ~ 11.19 —A—wd

5/15 | Pricing of Stock Options, Chapter 13 (excl — A1
Section 13.6)

5/22 | Options on Stock Indices, Currencies, and Futurés, 13.27-13.30 — A—58
Chapters 14

5/29 | The Greeks, Chapters 15 14.40-42 — AN—H

6/5 Volatility Smiles, Chapter 16 15.28-15.30 —A—H

6/12 | Basic numeric procedures, Chapter 17

11 6/19 | R VAR chapter 18
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