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1 1 X THEORETICAL LECTURES PREVIOUS TO THE NEXT SESION 1,5 5
THE BINOMIAL MODEL
1 2 X 1,5
EXERCISES ABOUT PREVIOUS SECTION SOLVING PRACTICAL EXERSISES
2 3 X THEORETICAL LECTURES PREVIOUS TO THE NEXT SESION 1,5 5
EXOTIC OPTONS WITH THE BINOMIAL MODEL
2 4 X SOLVING PRACTICAL EXERSISES 1,5
EXERCISES ABOUT PREVIOUS SECTION
3 5 X THEORETICAL LECTURES PREVIOUS TO THE NEXT SESION 1,5 5
THE BLACK AND SCHOLES MODEL
3 6 X SOLVING PRACTICAL EXERSISES 1,5
EXERCISES ABOUT PREVIOUS SECTION
4 7 X THEORETICAL LECTURES PREVIOUS TO THE NEXT SESION 1,5 5
THE GREEKS. APPLICATIONS IN HEDGING




4 8 EXERCISES ABOUT PREVIOUS SECTION SOLVING PRACTICAL EXERSISES 1,5

5 9 THEORETICAL LECTURES PREVIOUS TO THE NEXT SESION 1,5
THE VOLATILITY SMILE. EXTENDING THE BLACK AND SCHOLES MODEL

5 10 EXERCISES ABOUT PREVIOUS SECTION SOLVING PRACTICAL EXERSISES 1,5

6 11 THEORETICAL LECTURES PREVIOUS TO THE NEXT SESION 1,5
NUMERICAL METHODS

6 12 SOLVING PRACTICAL EXERSISES 1,5
EXERCISES ABOUT PREVIOUS SECTION

7 13 THEORETICAL LECTURES PREVIOUS TO THE NEXT SESION 1,5
MONTE CARLO MEHODS

7 14 SOLVING PRACTICAL EXERSISES 1,5
EXERCISES ABOUT PREVIOUS SECTION

8 15 INTEREST RATE DERIVATIVES THEORETICAL LECTURES PREVIOUS TO THE NEXT SESION 1,5

8 16 EXERCISES ABOUT PREVIOUS SECTION 1,5

SOLVING PRACTICAL EXERSISES

9 17 THEORETICAL LECTURES PREVIOUS TO THE NEXT SESION 1,5
PRICING SWAPS, CAPS, FLOORS, SWAPTIONS, ETC. WITH TRINOMIAL TREES

9 18 SOLVING PRACTICAL EXERSISES 1,5
EXERCISES ABOUT PREVIOUS SECTION

10 19 THEORETICAL LECTURES PREVIOUS TO THE NEXT SESION 1,5
SIMULATION METHODS

10 20 SOLVING PRACTICAL EXERSISES 1,5
EXERCISES ABOUT PREVIOUS SECTION

11 21 THEORETICAL LECTURES PREVIOUS TO THE NEXT SESION 1,5
HEDGING INTEREST RATE DERIVATIVES

11 22 SOLVING PRACTICAL EXERSISES 1,5
EXERCISES ABOUT PREVIOUS SECTION

12 23 THEORETICAL LECTURES PREVIOUS TO THE NEXT SESION 1,5

CREDIT DERIVATIVES




12 24 SOLVING PRACTICAL EXERSISES 1,5
EXERCISES ABOUT PREVIOUS SECTION
13 25 PRICING AND HEDGING CREDIT DERIVATIVES THEORETICAL LECTURES PREVIOUS TO THE NEXT SESION 1,5 5
13 26 SOLVING PRACTICAL EXERSISES 1,5
EXERCISES ABOUT PREVIOUS SECTION
14 27 THEORETICAL LECTURES PREVIOUS TO THE NEXT SESION 1,5 5
COMMODITIES
14 28 SOLVING PRACTICAL EXERSISES 1,5
EXERCISES ABOUT PREVIOUS SECTION
SUBTOTAL 42 + 70=112
15 Tutorials, handing in, etc
16- Assessment 3 31
18
TOTAL 150




