
MFI 111     Financial Engineering and Structured Finance 

This course deals with financial derivatives. Key instruments – futures, forwards, options, 

swaps, credit derivatives – will be analyzed: How do they work? How are they priced? 

How are they applied in corporate risk management? Key focus in the course will be on 

practical exercise. 

Assessment: written exam 

Lecturer: Prof. Dr. Jamin ECTS: 3 

 


