6.
Program

Tri-Semester 1A

	Week
	Seminar
	Pre-readings
	Tutorial 5th edition
	Tutorial 6th edition

	1.
	Interest rates.


	Ch. 1, 2, 4, 8.
	Ch1-10, 16, 24, 26.

Ch2-10, 11, 12, 13, 14, 19.

Ch8-10, 11, 17, 18, 23.


	Ch1-10, 16, 24, 26.

Ch2-10, 11, 12, 13, 14, 19.

Ch8-10, 11, 17, 22.



	2.
	Pricing and Hedging Forward and Futures contracts.


	Ch. 3, 5.
	Ch4-10, 11, 12, 13, 16, 17, 22.
	Ch4-11, 12, 13, 14, 17, 18, 23.

	3.
	Interest Rate Futures and Swaps.


	Ch. 6, 7.
	Ch5-9, 10, 12, 15, 16, 17, 18.

Ch3-8, 9, 13, 14, 15, 16, 18, 19, 21.

Ch6-11, 16, 17, 18, 21, 24.


	Ch5-9, 10, 12, 15, 16, 17, 18.

Ch3-8, 9, 13, 14, 15, 16, 18, 19, 21.

Ch6-10, 15, 16, 17, 20, 23.



	4.
	Properties of Stock Options and Trading Strategies.

	Ch. 9,10.
	Ch7-9, 10, 11, 13, 14, 15, 16, 17, 20, 23.
	Ch7-9, 10, 11, 13, 14, 15, 16, 17, 20, 23.

	5.
	Binomial Option Pricing Model and American options.

	Ch. 11, 16.
	Ch9-9, 10, 14, 15, 16, 17, 20, 21, 22.

Ch10-8, 9, 10, 13, 14, 15, 16, 19.
	Ch9-9, 10, 14, 15, 16, 17, 20, 21, 22.

Ch10-8, 9, 10, 13, 14, 15, 16, 19.

	6.
	Black Scholes Merton Option Pricing Model.

	Ch. 12.
	Ch11-2, 3, 8, 9, 10, 12, 16.

Ch16-2, 9, 11.
	Ch11-2, 3, 8, 9, 10, 12, 16.

Ch16-2, 9, 11.

	7.
	Option Greeks.

	Ch, 15.
	Ch12-11, 13, 14, 16, 17, 19, 25.


	Ch12-11, 13, 14, 16, 17, 19, 26.



	8.
	Index, Currency, and Futures Options.

	Ch. 13, 14.
	Ch15-11, 13, 14, 15, 16, 17, 19, 22, 23, 24.
	Ch15-11, 13, 14, 15, 16, 17, 19, 22, 23, 24.


