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評分比重
Final exam
Class participation and homework
Term paper

50%
30%
20%

課程內容
Topics Chapters

Part I：Foundations of Financial Engineering

  1. Introduction 1
  2. Overview of Derivatives 2 – 3

Part II：Building Blocks of Financial Engineering
  3. Forwards 4 – 5
  4. Futures 6 – 7
  5. Swaps 8 – 9
  6. Options 10 – 12

Part Ⅲ：Design of New Financial Products
  7. Exotic Options 13
  8. Engineering New Products 14
  9. Hybrid Securities 15

Part Ⅳ：Case Studies

Part V：Derivative Disasters
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