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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.
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12 108/05/12 Modeling interest rates I
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108/06/16 | Paper discussion
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108/06/23 | Paper discussion
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Fixed income markets and their derivatives by Sundaresan

Er T SN Bond markets analysis and their derivatives by Fabozzi
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