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Date





Topics                                                                       
Sept.
6

Introduction and Review of forward rates, 
Sept.
13

Modes of Convergence, Weiner Process 
Sept.
20

Stochastic Differential Equations, Ito’s Lemma

Sept.
27

Interest rate Models: (Vasicek, BDT, HJM)

 
Oct.
4

Interest rate Models: (Vasicek, BDT, HJM)

Oct.
11

Credit Markets, an Introduction
Oct.
18

Hazard Rate,  Credit Derivatives



 
Oct.
25

Midterm
Nov.
1

Credit Derivatives
Nov.
8

CDO’s and Copula Method
Nov.
15

Merton Model
Nov.
22

Holliday
Dec.
29

Equity Derivatives
Dec.
6

Convertible Bonds
Dec.
13

Volatility Surface
