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This course aims to help students understand the fixed income market,
securities and portfolio management. Throughout the course, students
will learn to price a wide range of fixed income securities and
understand the structure of different types of fixed income securities
as well as analytical and modelling methods for pricing and hedging
these securities.
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. Introduction to the Course & Bond Prices
.Pricing of Bonds, Measuring Yield & Bond Price Volatility
.The Theory and History of Interest Rates Factors Affecting Bond
Yields
4. The Term Structure of Interest Rates; Spot and Forward Rates
9. Corporate Bond Credit Analysis

C.OL\')'—‘

B N0 3 Lecture : 80%
Method of ) _ . .
Instruction % %343 Group discussion : 0%
% #7231 Case study : 0%
e tam Y Practical exercises : 20%

#¥ Lecture © %

%434 ©  Lecture notes
Textbooks

%+ 2 p . Selected articles
References

/ p%/? fr . N. A.

Notice




=% 2 ;7% ¢ C(Class participation and attendance (20%); Mid-term exam (40%); Final
Grading exam (40%)

Farmm o NA
Notes




