Syllabus for 5154354
Foreign Exchange Markets: Theories and Practices
SNETS: EamElER
Spring 2021

Instructor: o] 0 X
Office number: % 342

Phone number: (05)2720411 ext. 34209
Office hours: Tuesday 11:00-12:00; Wednesday 9:00-10:00

Required materials:
1. Lecture notes

References:
1. Shapiro, Alan C., Multinational Financial Management, 9" edition, 2010, John
Wiley & Sons.
2. Richard M. Levich, International Financial Markets — Prices and Policies, 2"
edition, 2005, McGraw-Hill.

Course objectives:
This course is to provide a general understanding of the foundations and the
practices of Foreign Exchange Markets.

Exams:
Examination Date Materials covered Percentage
Mid-term exam to be determined 50%
Final exam June 22 50%
Attendance:
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Attendance will not be formally taken. However, | will take attendance
informally.  This will not downward affect your final grade but I will reserve the
right to upgrade your final grade according to the record of your attendance. The
extra grade point will be determined according to either a linear scheme or a



nonlinear scheme, or a combination of the two. You may not get any extra point if
your attendance is below 50% and get more extra points when your attendance is
above 90%. Furthermore, we may take a record on whether you come into class at
the scheduled time and use it as another means of determining further bonus

points when necessary.

Topics to be covered:
1. Determining Exchange Rates
2. The International Monetary System
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3. Foreign Exchange Markets
4. Foreign exchange products
(1) non-deliverable forward (& * & = &2 g P *F %= & &)
(2) FX SWAP (3% %= ; ¢F =% $)



