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Objectives:
The objective of this course is to give an in depth knowledge of the functioning of
derivative securities market.

Contents:

Forward Contracts, Future Contracts, Other Derivative Securities, Types of Traders,
Future Markets and the use of futures for Hedging, Forward and Futures Prices, Interest Rate
Future Swaps, Options Market, Properties of Stock Option Prices, Trading Strategies Involving
Options, Black-Scholes Option Model, Binomial Model, Options on Stock Indices, Currencies
and Futures Contracts, General approach to Pricing Derivatives Securities, Derivative Securities,
Derivatives Market in India.
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