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Course Description

This course is part of the Laurea Magistrale program and is intended for
advanced level students. Enrolment is by consent of the instructor. At the
end of the course the student has a sound knowledge of the financial
products traded in the market, the differences among them, and the
reasons why they were introduced in the market. The products range from
standard bonds and stocks to derivatives and structured finance products.
The student examines the main agents trading in the market, as fund raisers
or investors, as well as financial intermediaries. The course starts by
illustrating the role that financial markets play in the economy. Students are
introduced to the key finance concepts of time value of money and no-
arbitrage valuation. These concepts are applied to the valuation of two asset
classes: fixed-income securities and financial derivatives.
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