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I. sh&1HA|(Learning Objectives or Topics)

1. XA -

F2ld



atolg, MR A2l A 2 callable), &2HE T (putable), ™2HAIXH(convertible bond)), ==

Of 2
OlE = M(yield curve) &
2. =25 E oYX =YEQ| Ho|, Fao|H, HHAIE|, HZO0|XIZ (spot rate), M=

O|XI& (forward rate) &
3. X HHATZF (Immunization) : F20|M OiX|, I2SE 01X &

4, TPEME - /%= XM, SOiE(short selling), &AlZF AlZ7HE 7Hmark-to market), OZ

=(margin call), Xt2AH2{ (arbitrage)

5. 848 2/X &4, #7o{o/et/otH 2| Zt/0| M(exotic) &4, X-= T2|E[, HL YA
=
=)

(moneyness)

6. MEQt ME (Forwards and Futures) : M=t M4=9| Xt0|, EFH|E (cost of carry)

8. Il EXtHEF - 2MItS/E7s - (diversifiable vs non-diversifiable risk), 2
Egj

8| E(spread), Z2t(collar), 2Ee2|S(straddle), 2E &3 (strangle), HEZ2}0|(butterfly) S

9. O|XI& B : Vasicek and Cox-Ingersoll-Ross A 7tH 2 A, Black-Derman-Toy O

B BRI YN, ZES2Q 27, ¥
sete 28, Ay, £-2 Y2, AUEE Ot
H

A
= 34, O|EFZ, EY-&= WHA M UL E(option Greeks), ZEt-Z0OF &E &

— O 1y

11. A|IEY0|M : 2O (lognormal) F7t2Y2| A28 0|M, 4L AT H(variance

reduction techniques) &

12. 2|23QF ZEZE2|2 : VaR(Value at Risk), XM EZEEZ| L

rs
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m. EHH|Z

MELE|et 5889 442 HIE2 40~60%0|H, MHF22[Z H 2l
=23 S . (

M2 100% S f, Q74 7t sjE2 20t Z&LCH (R

s sHHE | 23 He oA
EHMH|IE

1. XA 0% 0 ~33%
2. 8iIgsE 20~40% 0% 0%
3. AfHEHAMEE 0% 0%
4. S E 0% 0%
5 &M 30% 0 ~34%
6. Mzt ME 20~40% 0% 0 ~23%
7. A2 0% 0 ~23%
8. AlFut FXTHE 0% 0%
9. O|AtE ZH 0% 0%
10, THIAE 23 Ol JpHHY 30~60% 40% 0 ~49%
11. AlZ280ld & 0~20% 0% 0 ~25%
12. B[A3Q ZEZZ|R 0~30% 30% 0 ~33%
S gnimby|

1. 'Options, Futures, and Other Derivatives', John.C, Hull, 11th edition, 2022’

2. Mathematics for Finance: An Introduction to Financial Engineering, Marek Capinski,

Tomasz Zastawniak & X, Springer, 2010 (2nd edition)

3. Portfolio Management: A tutorial introduction to financial engineering M. Vidyasagar
X, Current Trends in Science, 2009



