淡江大學財務金融系碩士班固定收益證券98學年第一學期教學計畫表
本課程主要是在探討固定收益證券基本理論與實務應用，透過課本講解與期刊論文研討，提供同學對固定收益證券基礎內容的了解，為未來在實務應用或進一步研究固定收益證券培養基本能力。
教學內容

教科書: Fixed Income Markets and Their Derivatives by Sundaresan (新陸代理)
研讀文獻:

Term Structure
Chan, K., G.A. Karolyi, F. Longstaff, and A. Sanders, 1992, “An Empirical Comparison of Alternative Models of Short-Term Interest Rate”, Journal of Finance, 47(3), 1209-1227

Chap4
Brown, S.J., and P.H. Dybvig, 1986, “The Empirical Implication of the Cox, Ingersoll, Ross Theory of Term Structure of Interest Rate”, Journal of Finance, 41(3), 617-632

Vasicek, O.A., and H.G. Fong, 1982, “Term Structure Modeling using Exponential Splines”, Journal of Finance, 37(2), 339-348

Immunization
Barber, J.R., and M.L. Copper, 1996, “Immunization using principal component analysis”, Journal of Portfolio Management, 23(1), 99-105

Other reading paper will be given at first class meeting
成績計算

Class Participation and discussion 20%

Mid-term Exam
40%

Final Exam
40%

Reading papers can be downloaded at 

教學支援平台 http://www.tku.edu.tw/list/faculty/business.htm
※非法影印是違法的行為。請使用正版教科書，勿非法影印他人著作，以免觸法。
