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Room 262 Western Science Centre. Phone: 519

Financial Markets and Investments 2017/2018

Financial Modeling 2557B Section 001

Instructor Information
Instructor Kyle Leistner
Office WSC214A
Email Kleistne@uwo.ca
Phone n/a
Office Hours Tue 9:30

250; Mo
WSC 214

Course Information
Course Description Basic securities, financial market conventions, swaps, arbitrage pricing and

hedging of forwards/futures, equity options, bonds, theories of the term
structure, factors affecting option prices, arbitrage relations of calls and puts, 
trading strategies involving options, binomial model for stock prices, option 
pricing by replication under the 

Prerequisites A minimum mark of 60% in Calculus 1501A/B or Applied Mathematics 1413, or
Calculus 1301A/B with a minimum mark of 85%.

:30 PM 
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Basic securities, financial market conventions, swaps, arbitrage pricing and
forwards/futures, equity options, bonds, theories of the term

factors affecting option prices, arbitrage relations of calls and puts, 
strategies involving options, binomial model for stock prices, option 

replication under the binomial model.

A minimum mark of 60% in Calculus 1501A/B or Applied Mathematics 1413, or
Calculus 1301A/B with a minimum mark of 85%.

Unless you have either the requisites for this course or written special 
from your Dean to enroll in it, you may be removed from this course 

deleted from your record. You can be deregistered at any time 
even after writing the final exam. This decision may not be appealed. You 
receive no adjustment to your fees in the event that you are dropped from a 
course for failing to have the necessary prerequisites

7:30 PM NS7; Thu 6:30 PM-8:30 PM NS7

:30 PM NS7
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