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HAz4w it Course Description

1 Pricing of Bonds

2 Measuring Yield

3 Bond Price Volatility

4 Factors Affecting Bond Yields and the Term Structure of Interest Rates
5 Treasury and Agency Securities Markets

6 Corporate Debt Instruments

7 Municipal Securities

8 Non-U.S. Bonds

9 residential Mortgage Loans

10 Mortgage Pass-Through Securities

11 Analysis of Bonds with Embedded Options
12 Analysis of Convertible Bond
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In this course, we shall first introduce and analyze the typical bond market. Based on this
knowledge, we will lead the students to study new methodology to analyze bonds with embedded options
and mortgage-backed securities. The materials of FRM Exam are also included in the course. The
students will confidently sit for the FRM Exam.
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#F =% Week R % Subject/Topics # :xRemarks

1 Introduction of FRM Exam
Chapter 1 Introduction

2 Chapter 2 Pricing of Bonds

3 Chapter 3 Measuring Yield
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6 Chapter 4 Bond Price Volatility
Chapter 4 Bond Price Volatility

7 Chapter 5 Factors Affecting Bond Yields and the Term Structure of
Interest Rates




8 Chapter 5 Factors Affecting Bond Yields and the Term Structure of
Interest Rates

9 #p ¢ 422 Midterm Exam

Chapter 6 Treasury and Agency Securities Markets

10 Chapter 7 Corporate Debt Instruments
1 Chapter 8 Municipal Securities
Chapter 9 Non-U.S. Bonds
19 Chapter 10 residential Mortgage Loans
Chapter 11 Mortgage Pass-Through Securities
13 Chapter 11 Mortgage Pass-Through Securities

14 Chapter 17 Analysis of Bonds with Embedded Options

15 Chapter 17 Analysis of Bonds with Embedded Options

16 Chapter 19 Analysis of Convertible Bond

17 # X ¥ Final Exam
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I:l f 2 B Community Practice I:l A% £ 1% Industy-Academia Cooperation

5 & (¥(Transdisciplinary Projects)

|:| 5 7 %% Transdisciplinary Teaching |:| B % %% Inter-collegiate Teaching

I:l ¥ §F £ ¥ Courses Co-taught with Industry Practitioners

H ¥ other: Financial Risk Manager (FRM) test practice
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Textbook & Other References (Title, Author, Publisher, Agents, Remarks, etc.)
1.Fabozzi, F.J. Bond Markets, Analysis, and Strategies. Prentice Hall. B## % &
2. SchweserNotes for the FRM Exam
3. B ¥t o
4. The ChatGPT prompt for Fixed-income Securities
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Teaching Aids & Teacher’ s Web51te(lnc1ud1ng onlme teaching information.
Personal website can be listed here.)
https://elearnd. ndhu. edu. tw/moodle/ (& #e% 3>NEW)
Online class link: https://meet. google. com/kau-sxeo—nkj
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