Course Schedule - Spring 2006

Agricultural and Consumer Economics

528 Research in Futures Markets

Credit: 4 hours.

Research literature on commodity futures and options markets, both theoretical and empirical; topics include:
supply of storage, basis models, theory of the firm and hedging under uncertainty, optimal hedging, speculative
returns, market performance, pricing efficiency and option pricing. Prerequisite: ACE 328 or equivalent, and ECON
500 or equivalent.

CRN Type Section | Time Days | Location Instructor
43583 lecture- L 08:30 AM -09:50 | TR room 107 Animal | Irwin, S; Garcia, P
discussion AM Sciences

Laboratory
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