ML E 1 0ARERY I EDRAKETE L

5% 57 A 7 o | HE
?‘;%%;Fty- é' 54 / “f
# FEF | LIN WILLIAM T.

INTEREST RATE DERIVATIVES

P& - FLrTA e
Bk S| w38
TLBXMI1A P

o (o) & oT O O

VR BEERE PATE £ BGRAR 0 B A L DR A 4T HETE fRAR AR £ A o

g CoB ) o w4

A B AR EFFPATE & RRIZ G ch o

B. & ¥ B 7 ArH T o

C. 4oop BB F e 4 o

D. (&g 3 2ehE Y aign o

E A TBFMeR EERL LA o
F. & & §iv A RiEg e o

AR LB I RERERECAETH, MAESEE A FREITHEERE
SERfe, BREEZHEY, LEEHRSEI A FTEARERZIITRERRL
A#BREEA EZRA, s, WERBARRERTRIRRELY, LR
FREME AN BLARREZ A B,

ESiA R

The course links the practical issues and theoretical ideas, and provides a
basis for understanding and analyzing the price movements of bonds and
interest rate securities, and their futures and option—type derivatives. In
order to demonstrate the practical uses of theoretical concepts in pricing,
speculation, hedging and arbitrage, introduced are case studies and practical
examples regarding problems and issues found in the real world, The course
also covers the risk management model of Value at risk (VaR) with an
example of calculating the VaR for a bond portfolio.
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