
Currículo:
Curso:
Disciplina:
Turma:
Carga Horária Presencial: 22 horas + Atividade Prática Supervisionada(APS): 18 horas = Carga Horária Total: 40 horas 

Período Letivo: Professores:
E-mails:
Horário das aulas:

Plano de Ensino
201962

ENGENHARIA MECÂNICA
MONEY, BANKING,DERIVATIVES AND FUTURES MARKETS

MONEYBANKING_ELET_A
2022
/ 62

PAULO SERGIO OLIVEIRA RIBEIRO
paulosor@al.insper.edu.br

Qua 18:00 até 20:00

Ementa:
This course is set for students who are willing to apply economics and finance to real world situations. The starting point here is that 
we start with a trading room, where we use a trading software with real time data where students learn how to create positions of 
stock indexes, interest rates and currencies. The course stresses the applied field of economics and finance. In previous courses 
students learned about banks, bank runs, leverage and derivatives. In this course we apply these concepts using three softwares that 
uses future markets, forex  and option strategies as well.  Among the tasks, student groups, using a computer platform, decide to 
buy (or sell) the asset according to the economic environment and other variables into consideration. In each decision the software 
records a monetary gain or loss and the winner is the one with highest monetary gain.

Objetivo:
he main goal of this course is to provide students a taste of ‘real life’ situations in a hedge fund/ trading desk. In brief, students will 
learn how to trade the leading indexes in the world: S&P, Nasdaq, Dow Jones. The most important currencies: Euro/USD, USD/Yen, 
USD/Canadian Dollar; the metals: Gold, silver, copper; commodities: Corn and oil and the all NYSE stocks. Trading is a mixture of 
sound economic theory with a touch of economic news and lots of technical analysis. The proposal (and my wish) is to be able to 
pass along to students what makes a successful trader/fund manager. We use computer software where students get acquainted 
with spot and futures transactions in the key markets: commodities, currencies, stock indexes and metals. Students will then apply 
option strategies like: straddles, butterfly, strangle, collar and candle, among others. 

Conteúdo Programático:
• Bank Runs, Hedge Funds and Markets
• Understanding Interest Rates
• Mechanics of Future Markets
• Mechanics of Spot markets
• Leverage
• Margin calls
• Margin policy
• Technical Analysis and Robots and Expert Analysis
• The Federal Reserve
• Trading
• Capturing alpha and beta
• Risk management
• Tools of Monetary Policy
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