
 
 
 

HEDGING STRATEGIES 
 
 
 
 
 

TOPICS OF THE COURSE: 
Introduction to Market scenarios. 
Decision Making process : Use of ‘Risk Management’ software Sophis to support the 
decision making process. 
Case study : Lehman (Financial Default), Parmalat (Industrial Default), Continental 
(Takeover) 
 
 
 
READING LIST: 
Lecture notes 


