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2. #ZENZ (Course contents)

1 #F}E 1 % Introduction
TER BRI DS 5 EARME [ FRRRE
! ZFlE 2 & Banks
T BRIUREDH HERME (R FRRRE
3 #FlE 3 & Insurance Companies and Pension Plans
TERE  BRIUEEDH 5 EARME [ FRRRE
4 ZFE 4 5 Mutual Funds and Hedge Funds
TR CERIUREDH L5 EARNE [ N
5 #F}E: 5 & Trading in Financial Markets
TER  ERIUE DS L EARE & S
6 ZFlE 6 % The Credit Crisis of 2007
7 22 7 & Valuation and Scenario Analysis; The Risk-Neutral And Real World
TR CERIUREOH 5 EARNE (R EoRRRE
8 #Bl# 8 & How Traders Manage Their Risks
TEE  CERIURE OB 5 EARNE R EoRRRE
9 #FEl# 9 # Interest Rate Risk
TEE  CERIURE OB 5 EARNE (R EoRRRE
10 ZRlE 10 = Volatility
TEE  CERIUREOH % EARME [ FRRRE
11 #FlE 11 5 Correlations and Copulas
TER  CERIUREOH % EARME [ FRRRE
12 #FlE 12 % Value at Risk and Expected Shortfall
TEE  CERIUREOH 5 EARME [ FERRRE
13 ZFlE 13 & Historical Simulation and Extreme Value Theory
TER  BRIEEDH HERE o EoRRRE
14 #FlE 14 = The Model-Building Approach
TER  BRIEEDH HERE o EoRRRE
15 #Fl& 15 & Basel I, Basel 11, and Solvency I
TER  BRIEEDH HERE R EoRRRE
16 #FlE 16 = Basel 115, Basel 111, and Other Post-Crisis Changes
TEE  CERIURE OB 5 EARME [ FEARRTRE
17 ZFlE 17 % Fundamental Review of the Trading Book
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3. f#f#dS ( Teaching materials)
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3. Options, Futures, and Other Derivatives, 10th ed. John Hull, Pearson, 2017
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4. BEERHEDITIE (Grading)
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