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EHASREE  |7579 Course Number |7579
g S CIRES Instructor  [LEE,RUEYLIN
haBR%  |[ERTS Course Name |Bond Markets
BHFRENAL M SRRELERE—A Department
BER  |[EE Required/Elective|Elective
B8 |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.
5 BT E B ESTE HESR/.E|  Teaching  |BE 5 BITifk BTG MR HEEE
93 Materials 2,93
HA%35% mid-term exam 35%
BAETE R (BIRE45% Grading final-term exam 40%
HEER20% other 20%
MR E  |http://www.cyut.edu.tw/~rllee
BEFTERIE N, Bond market Introduced,
ESF T EERE, Bond pricing,
FIRE &, interest rate risk,
FIZREARAERE, interst rate term structures,
B TELER bond pricing futher,
B 5, bond trading,
EETEHE AR, bond rating and credit risk,
g |EFFRIERE, bond trading strategy,
el TR TR SVlbRE immunization strategy
RS RIRTRGT, bond innovation,
ISR A 7 i, interest rate derivative products,
FUISRAT A2 7o ot (0 B | SR A interest rate derivative products and
BEIFIRESR interest rate models,
] FEIME, floating rate bond
BEFFES convertible bond,

asset securitization
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