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b3 L |EETHE Course Name |(Bond Markets
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=25 =& Required/Elective|Elective
258 |3 Credits 3

1 MBERTE2ERTEIESRT 1. Introduction to Bond Market. 2.
EHA4 EBEEERTE LB E6.E Pricing of Bonds. 3. Bond
RIPE e Instruments. 4. Analysis of Bonds. 5.

REHR R Bond Performance Measurement and

Evaluation 6. Bond Portfolio
Management. 7. Bond Rating.
Fixed Income Markets and Their Fixed Income Markets and Their
Derivatives, Third Edition (Academic Derivatives, Third Edition (Academic
b Press Advanced Finance) Teaching Press Advanced Finance)
(Hardcover) Materials (Hardcover)
Suresh Sundaresan Suresh Sundaresan
1.Homework 30% 1.Homework 30%
AR R 5= [2.Classroom performance 50% Grading 2.Classroom performance 50%

3.Financial report 30% 3.Financial report 30%

HBETFEE  |http:/Ims.ctl.cyut.edu.tw/home.php
Chapter 1: Overview of Fixed Income Chapter 1: Overview of Fixed Income
Markets Chapter 2: Price-Yield Markets Chapter 2: Price-Yield
Conventions Conventions
Chapter 3: Federal Reserve (Central Chapter 3: Federal Reserve (Central
Bank) & Fixed Income Markets Bank) & Fixed Income Markets
Chapter 4: Organization and Chapter 4: Organization and
Transparency of Fixed Income Transparency of Fixed Income
Markets Markets
Chapter 5: Financing Debt Securities Chapter 5: Financing Debt Securities
Repurchase (Repo) Agreements Repurchase (Repo) Agreements
Chapter 6: Actions of Treasury Debt Chapter 6: Actions of Treasury Debt
Securities Securities
Chapter 7: Bond Mathematics-DVO01, Chapter 7: Bond Mathematics-DV01,
Duration and Convexity Duration and Convexity
Chapter 8: Yield Curve and the Term Chapter 8: Yield Curve and the Term
Structure Structure
Chapter 9: Models of Yield Curve and Chapter 9: Models of Yield Curve and
the Term Structure the Term Structure
Chapter 10: Modeling Credit Risk Chapter 10: Modeling Credit Risk

HEBAZ |and Corporate Debt Securities Syllabus and Corporate Debt Securities

Chapter 11: Mortgages, Federal
Agencies & Agency Debt

Chapter 12: Mortgage-Backed
Securities (MBS)

Chapter 13: Inflation-Linked Debt
Treasury Inflation Protected
Securities (TIPS)

Chapter 14: Derivatives on Overnight
Interest Rates

Chapter 15: Eurodollar Futures
Contracts

Chapter 16: Interest-Rate Swaps
Chapter 17: Treasury Futures
Contracts

Chapter 18: Credit Default Swaps
Single Name, Portfolio and Indexes
Chapter 19: Structured Credit
Products Collateralized Debt
Obligations

Chapter 11: Mortgages, Federal
Agencies & Agency Debt

Chapter 12: Mortgage-Backed
Securities (MBS)

Chapter 13: Inflation-Linked Debt
Treasury Inflation Protected
Securities (TIPS)

Chapter 14: Derivatives on Overnight
Interest Rates

Chapter 15: Eurodollar Futures
Contracts

Chapter 16: Interest-Rate Swaps
Chapter 17: Treasury Futures
Contracts

Chapter 18: Credit Default Swaps
Single Name, Portfolio and Indexes
Chapter 19: Structured Credit
Products Collateralized Debt
Obligations
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