淡江大學96學年度第1學期課程教學計畫表

科目名稱：債券市場與投資

授課教師：

劉威漢  E-mail: liuwh2002@gmail.com  Tel: (02)26215656#＊＊＊＊
研究室：B923
開課班級：財務在職班
學分數：必修  上學期2學分 

教材課本: 
Martellini, Lionel, Philippe Priaulet, and Stephane Priaulet. 2003. Fixed-Income Securities- Valuation, Risk Management and Portfolio Strategies: Wiley.


參考書籍：

薛立言, 劉亞秋 (2006) “債券市場概論” 東華書局
薛立言, 劉亞秋 (2004) “債券市場” 東華書局
謝劍平(2003)，”固定收益證券-投資與創新”，智勝文化事業有限公司

Fabozzi, F. (2006) “Bond Markets, Analysis, and Strategies,” Prentice Hall (雙葉書廊)
教學內容及進度：

簡介
1. Bonds and Money-Market Instruments. 

2. Bond Prices and Yields. 

3. Empirical Properties and Classical Theories of the Term Structure. 

4. Deriving the Zero-Coupon Yield Curve. 

5. Hedging Interest-Rate Risk with Duration. 

6. Beyond Duration. 

7. Passive Fixed-Income Portfolio Management. 

8. Active Fixed-Income Portfolio Management. 

9. Performance Measurement on Fixed-Income Portfolios. 

10. Swaps. 

11. Forwards and Futures. 

12. Modeling the Yield Curve Dynamics. 

13. Modeling the Credit Spreads Dynamics. 

14. Bonds with Embedded Options and Options on Bonds. 

15. Options on Futures, Caps, Floors and Swaptions. 

16. Exotic Options and Credit Derivatives. 

17. Mortgage-Backed Securities. 

18. Asset-Backed Securities.
授課方式：課堂講授(會視學生學習狀況適度調整進度) 
成績考核方式：
平時成績：10%  (出席或學習態度評量)
小考：20%
期中成績：35%

期末成績：35%
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