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COURSE: BUS 316 D100 & E100	SEMESTER:	Summer 2025
TITLE: Derivative Securities	INSTRUCTOR: Husna Memon
		Office: WMC-TBA
		E-mail: husnam@sfu.ca
		

	Prerequisites
	As stated in the SFU Calendar.

	Required textbook
	There is no required textbook. Instead, the class notes will be posted on the class website. A list of recommended (not required) textbooks will be included in the “long” (more detailed) syllabus.


	Course Objectives
	This is an introductory course on derivative securities. These are securities whose payoffs depend on the values of other "underlying" securities.  We will focus mainly on options, forward contracts, swaps, and futures contracts.  We will study the organizations of their markets, the mechanics of trading, trading strategies, and, most importantly, pricing models for such securities.

	
Grading
	

	Assignments
	15%

	Group mini project
	5%

	Term exams (three)
	80%

	Total
	100%

	
This is subject to change.
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Prerequisites  As stated in the SFU Calendar.  

Re quired  t ext book  There is no required textbook .  Instead, the   class notes   will be   posted on the class  website . A list of recommended (not required) textbooks will be included in the  “long” (more detailed) syllabus.    

Course  Objectives  This is an introductory course on derivative securities. These are  securities whose  payoffs depend on the values of other "underlying" securities.  We will focus  mainly on options, forward contracts , swaps ,   and futures contracts.  We will study  the organizations of their markets, the mechanics of trading, trading strategies ,   and ,   most importantly, pricing models for such securities.  

  Grading     

Assignments  15%  

Group  mini project  5%  

Term   exam s (three)  8 0 %  

Total  100%  

  This is subject to change .   

 

 

