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°* INTRODUCTION TO DERIVATIVE
FX
INTEREST RATE
COMMODITY
e FX OPTION
DIFFERENT BETWEEN FORWARD AND FXO
TYPE OF OPTIONS :
- CALL/PUT
- BUY/SELL
COMBINATIONS OF OPTIONS
- FORWARD + OPTION
- 2 OPTIONS
- 3 OPTIONS
- SWAPTION
- STRUCTURE NOTES
* INTEREST RATE : IRS, CCS, IRO
FIXED RATE AND FLOATING RATE
FRA
HEDGING IRS WITH GOV BOND
USING IRS MANAGE ASSET/LIABILITY
e CCS
CCS
COUPON SWAP
NO INITIAL CCS
°* BASIS SWAP
WHY WE NEED CCS
- ASSET/LIABILITY MANAGEMENT
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