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Course Contents

Introduction, Risk and Risk Aversion, Capital allocation, CAPM, Aero Debreu pricing. Consumption
Capital Pricing model, Financial Structure and Firm valuations in incompleter markets, Financial
equilibrium with Differential Information, Basics of Capital Structure, option contract, Financial
Instruments, Characteristics and analysis of bonds, futures and options, Swaps, Vanilla options,
Simple Exotics, Term Structure of Interest Rates, Introduction to Markets: Structure, the money
market, capital market, Bond market. Investment Companies, Foreign Exchange Market, Futures

markets, commodities markets and their structure, the energy markets.
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