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This class intends to lay a solid foundation for students in fixed-income securities and its
derivatives. I will walk you through this textbook. The required textbook is more practical
originated than theoretical and it is the required textbook for sitting in for CFA and FRM exams.
After taking this class, you are actually benefited from saving your time to study fixed income
portion of CFA and FRM exams.
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¥ #% & B % Teaching Schedule & Content

F =< Week R % Subject/Topics % :IRemarks
1 No class
2 Ch. 1,
3 Ch. 2,3
4 Ch. 4
5 Ist midterm
6 Ch. 5, 6
7 Ch. 7
8 No class, holiday
9 2nd midterm
10 Ch. 8,9
11 Ch. 11
12 Ch 10
13 3rd midter
14 Ch 12, 13




15 Ch 14, 15

16 Ch 15, 16

17 Ch 17, 18

18 4th midterm
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Textbook & Other References (Title, Author, Publisher, Agents, Remarks, etc.)

Fixed Income Securities, Martellini, Priaulet and Priaulet, 2003, Wiley, Taiwan book dealer: Tung Hua
Books Company
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Teaching Aids & Teacher’ s Website (Personal website can be listed here.)

H s 4 L3P (Supplemental instructions)
Class etiquette: Experience indicates that students with regular attendance of class have higher
grades than those who did not. Followings are basic class etiquette. Turn off your mobile phone
before class. No electronic devices, such as smart phone, iPad, notebook computer, are allowed to use
in class unless a special permission is granted. No loud chatting allowed in the class. Having food
or drink in the class is not encouraged. Any irrational behavior in the class will not be tolerated.
Any violation of the class etiquette will be penalized by reduction in your grade.




