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Duration
Work Load per 3 Lectures per week
week
Week Theory Practical
Lecture Day Topic (Including Assignment/Test) Practical Topic (Including Assignment/Test)
Day
1st History of future financial markets NA NA
2nd Financial Future Contracting: Nature of Future contracts
1 3rd Financial Future Contracting: Types of Future contracts
4th Traders in future markets
Sth Uses of future contracts
2 6th Growth of future markets
7th Caselet Ist Black Monday, 1987
8th Future markets trading: Trading Mechanism in Future markets NA NA
3 9th Future markets trading: Trading Mechanism in Forward markets
10th Price of Future contracts
11th Spreads
4 12th The clearing house
13th Regulation of future markets
14th Caselet: 2nd 1997 East Asian Currency Crisis
15th Caselet: 3rd Satyam Scam: An alternative view
5 involving derivative markets




16th Sessional-I NA NA
17th
6 18th
19th Educational Movie : Gafla
20th Educational Movie: Gafla
. 21st Devising a hedging strategy
22nd Short term interest rate futures
23rd Short term interest rate futures
8 24th Long term interest rate futures
25th Stock Index futures
26th Option Markets
9 27th Mechanism of Option Markets
28th Option Pricing Models
29th Trading with options
10 30th Trading with options
31st Hedging with options
32nd Caselet 4th 2008 financial crisis
11 33rd Caselet 5th 1992 Securities Scam
34th Sessional-II NA NA
35th
12 36th
37th Educational Movie: Wall Street
38th Educational Movie: Wall Street
39th Introduction to Foreign Currency Futures

13




40th Foreign Exchange Rates & Forward Foreign Exchange Markets
41st Pricing of currency forwards and futures
14 42nd Currrency option Markets
43rd Caselet: 6th 1929 American Stock Market Crash:
trigger to the Great Depression
44th Caselet: 7th NSE algo and co-location scam
45th Last Year Question Papers Discussion

15




