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האוניברסיטה העברית

בית הספר למנהל עסקים

תכנית MBA
הנדסה פיננסית

סילבוס (גרסה לא סופית!!)

הנדסה פיננסית – Financial Engineering
סתיו 2004 סמסטר  א' תשס"ד
מס' קורס 55900
ד"ר צבי וינר
שעות הקורס: ימי ב' 14:30-17:15  חדר ???
שעות קבלה של המרצה:
ימי ב' 12:00-13:00 לפי תאום מראש


חדר: 5107

טלפון:025883049


e-mail: mswiener@mscc.huji.ac.il 
Goal of the course: to study major types of advanced financial instruments. We will balance between modern pricing and hedging techniques and design of tailor-made financial products.  The course will include valuation techniques and decomposition of complex structures to basic components.

I plan covering some of the following chapters of the main textbook (we will NOT cover all of them)

    Chapter
Title

1.
Products and Markets

2.
Derivatives

4.
All the Math You Need

5.
Binomial Model

6.
Random Behavior of Assets

7.
Stochastic Calculus

8.
Black-Scholes Model

10.
Black-Scholes Formulae

11.
Multi-asset options

12.
An Introduction to Exotic and Path-dependent options

13.
Barrier Options

14.
Fixed Income Products and Analysis

15.
Swaps

16.
One-factor Interest Rate Modeling

17.
Interest Rate Derivatives

24.
Derivatives *** Ups

26.
Monte Carlo Simulation

Internet: I will maintain a home page for the course where we will place all materials including transparencies and relevant links. See my homepage http://pluto.mscc.huji.ac.il/~mswiener/teaching/courses.htm 

Requirements: good knowledge of financial markets and fixed income securities.

Grades: The course includes lectures, home assignments, project and final exam.  The grade composition will be announced later.

Textbook: Main text book: Paul Wilmott: Paul Wilmott Introduces Quantitative Finance, John Wiley & Sons; ISBN: 0471498629.

Additional useful sources of information

Options Futures, and Other Derivatives by Hull, Prentice-Hall, 2000.

Interest Rate Option Models  by Riccardo Rebonato,  Wiley, Second Edition, 1998. 

Fixed Income Markets and their Derivatives  by Suresh Sundaresan, South Western College Publishing, 1997.

 Fixed Income Securities by Bruce Tuckman, Academic Press, 1996.

The J.P. Morgan Guide to Credit Derivatives, 1999, Risk.

Financial Risk Manager Handbook, by Philippe Jorion, 2001-2002, Wiley.

http://www.naic.org/splash.htm - National Association of Insurance Commissioners.

http://www.bba.org.uk/ - British Bankers Association (LIBOR etc.)

http://www.bondsonline.com/
http://www.federalreserve.gov/releases/ The Federal Reserve Board.
http://www.prmia.org The Professional Risk Managers’ International Association
1
2

[image: image1.wmf]_1107078785.doc
[image: image1.emf][image: image2.emf]


