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Ne | Topics Hours Self-Study | Total
Lectur | Tutoria
es Is
Derivative securities
1 Markets for derivative securities, 5 1 4
classification of contracts
2 Forward contracts 3 1 2
3 The market for futures 6 2 2 2
4 | Hedging and speculation using futures 6 2 2 2
5 | The market for options 10 4 2 4
6 Evaluation of options (non-model 10 4 2 4
relationships)
7 Models of options™ evaluation 26 10 4 12
8 Hedging and speculation strategies using22 8 2 12
options
9 Other types of derivatives 20 4 2 12
Total 108 36 16 54
Real options
1 Introduction to real options 5 2 3
2 Management of strategic investments | 9 4 1 4
under uncertainty
Assessment of options 6 2 1 3
4 Real options 7 4 1 2
Rules for evaluation of real options in 5 2 1 2
connection with corporate investment
decisions.
6 Usage of assessment methods. 4 2 1 1
Conclusions.
7 Four steps in evaluation procedure. 6 2 1 4
8 Calculation of the value of an option. 4 1 1 2
9 | Alteration of the value. 4 1 1 2
10 | Conclusions. 2 2
Total 54 20 8 26
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