National Tsing Hua University
College of Technology Management

Course Syllabus
Pt &) NEPR A
Course Number Credit Size of Limit
SR | s B
Courili ]);i jii Title Fixed Income Securities Trading Analysis
LD SHEB & IR

ZEmRsE = Jordan.Hu@riskval.com ° jrchang@mzx.nthu.edu.tw

Contact Information

ERREE | EREE | .
Time Room
g 3 St g 2T EXR:
TS i s - et
Prerequisite(s)

AERFEEE > B H e EE )] Aligned Learning Goals and Learning Objectives

RHEHEZRTRBRASHMEE 2 B0 REN Core capability to be

cultivated by this course

RE (A7l

Percentage

NEEERAER BERMEERERR, BRUEINEN BR
BAMEHEE,

To understand the mechanism of the finance system through solid theoretical
foundation and to apply quantitative financial analysis to solve real-world
financial issues.
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To learn the knowledge of financial management, corporate finance,
financial derivatives, and risk management.
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To acquire the ability to innovate, integrate, and develop new research areas.
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To develop the ability to work across different disciplines.

20%

EfEERSENER, ANERNREN, URAXZERERE,

To develop teamwork spirit, to acquire the ability to communicate
effectively, and to have broad knowledge across humanities, social science
and natural science with international perspective.
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Fixed Income Securities: Tools for Today's Markets By Dr. Bruce Tuckman
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The Handbook of Fixed income securities by Frank J. Fabozzi

Options, Futures, and Other Derivatives by John C. Hull
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PART ONE: The Relative Pricing of Fixed Income Securities with Fixed Cash Flow
* CHI Bond Prices, Discount Factors, and Arbitrage
* CH2 Bond Prices, Spot Rates, and Forward Rates
* CH3 Yield-to-Maturity
* CH4 Generalizations and Curve Fitting
PART TWO: Measures of Price Sensitivity and Hedging
*  CHS One-Factor Measures of Price Sensitivity
* CH6 Measures of Price Sensitivity Based on Parallel Yield Shifts
* CH7 Key Rate and Bucket Exposures
* CHS Regression-Based Hedging
PART THREE: Term Structure Models
* CHO9 The Science of Term Structure Models
* CHI10 The Short-Rate Process and the Shape of the Term Structure
* CHI1I The Art of Term Structure Models: Drift
* CHI12 The Art of Term Structure Models: Volatility and Distribution
* CHI13 Multi-Factor Term Structure Models
* CHI14 Trading with Term Structure Models
PART FOUR: Selected Securities
e CHIS5 Repo
* CHI16 Forward Contracts
* CHI17 Eurodollar and Fed Funds Futures
* CHI8 Interest Rate Swaps
* CHI19 Fixed Income Options
* CH20 Note and Bond Futures
* CH21 Mortgage-Backed Securities
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