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If you find yourself getting fed up and frustrated with other X Y Z book solutions now
mehta solutions brings top solutionsfor X Y Z DERIVATIVES MANAGEMENT
REPORT book contains previous year solved papers plus faculty important questions
and answers specialy for .questions and answers are specialy design specially for X Y
Z students.

Please note: All products sold on mbabooksindia.com are brand new and 100%
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e Case studies solved
¢ New addition fully solved

e |ast 5 yearssolved paperswith current year plus guess
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FULLY SOLVED BOOK LASY 5 YEARSPAPERS SOLVED PLUS GUESS

UNIT | INTRODUCTION 9

Derivatives — Definition — Types — Forward Contracts —
Futures Contracts— Options — Swaps—

Differences between Cash and Future Markets — Types of
Traders— OTC and Exchange Traded

Securities — Types of Settlement — Uses and Advantages of
Derivatives— Risksin Derivatives.

UNIT Il FUTURESCONTRACT 9

Specifications of Futures Contract - Margin Requirements
—Markingto Market —Hedging uses Futures

— Types of Futures Contracts — Securities, Stock Index
Futures, Currencies and Commodities —

Delivery Options — Relationship between Future Prices,
Forward Prices and Spot Prices.

UNIT Il OPTIONS9

Definition — Exchange Traded Options, OTC Options —
Specifications of Options— Call and Put

Options — American and European Options — Intrinsic
Value and Time Value of Options— Option

payoff, options on Securities, Stock Indices, Currencies
and Futures— Options pricing models —

Differences between future and Option contracts.

UNIT IV SWAPS9

Definition of SWAP — Interest Rate SWAP — Currency
SWAP —Role of Financial Intermediary —



Warehousing — Valuation of Interest rate SWAPs and
Currency SWAPsBondsand FRNs— Credit

Risk.

UNIT V DERIVATIVESIN INDIA 9

Evolution of Derivatives Market in India — Regulations -
Framework — Exchange Trading in Derivatives

— Commodity Futures — Contract Terminology and
Specificationsfor Stock Options and Index Options

In NSE — Contract Terminology and specifications for
stock futuresand Index futuresin NSE —

Contract Terminology and Specifications for Interest Rate
Derivatives.
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