
Financial Derivatives 
 
(VL + UE, 4 SWS, 6 SP) 
 
Upon completion of the module, students will be familiar with how standard financial 
derivatives such as futures, forwards, and options are structured and how they are 
used in risk management. They will be able to apply standard pricing methods such 
as the binomial model and the Black-Scholes model, but will also develop a critical 
understanding of the derivatives business and its role in financial markets and 
society. 
 
Prerequisites: Grundlagen der Finanzwirtschaft I and 

Mathematik I 
 
Literature:  Lecture Notes 
 
Evaluation:  written exam (90 min) 


