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FIXED INCOME SECURITIES
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The main object of this course is to introduce the basic theory of
fixed—income securities, including the pricing theory of bond, bond market,
bond risk, term structure, and the derivative securities of interest rates. We
will discuss the content of textbook and the paper relater to the topic of
the textbook.




ASARRE P IRE PR s AT P 4 AR L

C B ARE s GEE)
(=) M4, (Cognitive f#EC)AE3 @ Cl 324 ~C2 B2 ~C3 B* ~C4 ~ 47
C5 FEE (6 £lid
(=) T4t ; (Psychomotor f§ #£P)4p & Pl Br ~ P2 85 R~ P3 bz R iE
P4 B i® ~P5 p & it ~P6 £]1F
() "H&y (Affective HAAAES AL =X ~A2 7 5~ A3 €A~ A4 3 -
AS it~ A6 R B

S RFPHRE TERAS T RO R S 2

(- )RR g piRa s nit Ty ~ T3 & THL ) PP Rg s
REARF P HFERHREC-P-AE Y -7 o

() TP HRE s §1-62 5P TEAEFHETT (bl4e 30 TP RA 5
HEZC3~CHCompF > R ZHANCOTT » i B FLPHALTR) -

(Z)f RH T L ARFPHRABEEL T Dt ) ~HARFTPHRFHE
r}@ﬂﬁuﬁJJﬁ?ﬁ%’m?éﬂ%ﬁr}@ﬂﬁvu4J°
(Blhe o T (o) fr i 4 ) 7 ¥ A ~ AD ~ BEFp* » R355 7] o )

B . , ) . AP B L
- KE P (Y 2) KE P HE(E) - -
2 B | () P i
1| BRZALAGHHIEHG R E M| To establish the basic c4 | ABCEF

A, fFARRE—FE ﬁﬂﬁm M| research skill of financial

B R e theory and the application to

the financial markets.
KEPHRZLKE 2872253

F 4 Tl ; Y o2 EE- R
g wE P& ®E 22 S R ES
1 RIS R BB B 3~ £ MARIER A~ Pk

FAERAA
B RRE—FZ ﬁTEﬂ‘m‘Xaﬁ: £
J& R &9k




AFARZ RFERF o AR EFER

ALk B Rs R R

e

BARBEAEAE $Bau 4 > L TR R 25k

IRARLTF :
¢ =% VR B o
& FuE? HATAPREAFREERY > D fch ~ Arfel @ F
] .
O FEAK Bridp A8 B ALE B Ao E B B KA K
{ [\ § ﬁjé‘z 4 ]
e W2 mﬁj’}#lﬁ;/i‘lﬁ?iiﬁ‘miﬁiﬁo
& By 3R 3 RSt F e S S £ 2t PR RO L
AN ] J .
O #EER AE L GRS foi 22 T itk s EAE -
VARRA SR =i
& EtiT WBEANI B Rl 2 BRATREL ST jps s
I3 v P?'%f 363 ;/_{_F‘:ﬂ %Eﬁ-,;g 3 5
¥ > 2 }"ﬁ:{,’%ﬁj ',_i;“\‘tlia EJ._%: A:‘"‘:“\’.i}‘ ]T{Ek\:
O EHEE ;fﬁ TH2BRE REEFET  AER LR
—{t _-E] w24 N 2 . . Y
= |P AP Ale % (Subject/Topics) % r
105/02/15~ )
Y 0500791 Introduction
105/02/22~ . ] '
20 105/02/28 Overview the fixed income markets
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3 105/03/06 Basic theory of Fixed Income Markets I
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4 105/03/13 Basic theory of Fixed Income Markets II
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5 105/03/20 Basic theory of Fixed Income Markets III
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6 105/03/27 Term Structures of Interest rates I
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7 105/04/08 Term Structures of Interest rates II
105/04/04~
8 105/04/10 Term Structures of Interest rates III
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14 105/05/22 Asset Back Securities
105/05/23~ .. . . . .
15 105/05/29 Derivatives in Fixed income securities I
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16 105/06/05 Derivatives in Fixed income securities II
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17 105/06/12 Derivatives in Fixed income securities III
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o paper list will be given at the first day of class
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Fixed income markets and their derivatives by Sundaresan
S RN Bond markets analysis and their derivatives by Fabozzi
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