MBA 8441 Deriv. & Risk Mgt - Options

Mechanics of options markets; properties of stock options; hedging and risk management techniques;
binomial trees; the Black-Scholes-Merton pricing model; trading strategies and practices. Restricted to
MBA and JDMBA Students.

Credits: 1.5

Prerequisites:

MBA 8450 and MBA 8650

Program: MBA (Business Administration)
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