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wEHAgEAE 7018 Course Number |7018

g S CIRES Instructor  |LEE,RUEYLIN

haBR%  |[ERTS Course Name |Bond Markets

BFREA |MBSmAELH—A Department

BER  |[EE Required/Elective|Elective
Bo8 |3 Credits 3

1M EERTHE2 ES5TEIERT 1. Introduction to Bond Market. 2.
EHA4 EBEEERTE LB E6.E Pricing of Bonds. 3. Bond

=i FE Objectives Instruments. 4. Analysis of Bonds. 5.

° Bond Performance Measurement and
Evaluation 6. Bond Portfolio
Management. 7. Bond Rating.
Py LS BT ESTE REER.R Teaching BT E BTk BT HEE
93 Materials 2,93
HA%30% mid-term exam 30%
s HAR#Z30% . final-term exam 30%
R RTT #HE30% i) presentation 30%

HEER10% other 10%

HEEE |
BTSN, Bond market Introduced,
B THE R, Bond pricing,
FIR B\ bt &, interest rate risk,
FIRHEAR GRS, interst rate term structures,
BT E R bond pricing futher,
e} bond trading,
REFEEE Ak, bond rating and credit risk,

s |ESFERIESRNE, bond trading strategy,

BEA T BRI E RN SYEEES immunization strategy
BFBIFTRET, bond innovation,
FISRATA R, interest rate derivative products,

FIERAT AR PR oot (AR LR SR AL
HE A FE,
HERG LR

interest rate derivative products and
interest rate models,

floating rate bond

convertible bond,

asset securitization
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