PR EEEERE  92 FEE 2 2 BB Rl AR B BRI
e N OB & B R | 5 | MR | AR | RN
N }\\ %
oSt ERSRE ) T CUAE) e 3 3
[S4b
TEAr : Fixed income security SEEE
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E 2 (1, Understand the characters of fixed income securities.
B |2.How to use Fixed income securities to do port folio mgmt.
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Week] - Introduction Week11 : Midterm /case study
Week?2 - Pricing model Week12 : Model of term structure
Week3 : Interest risk/duration Week13 : Short rate process
Week4 : Term structure of interest rate Week14 : Time dependent drift model
Week5 : Construct yield curve Week15  cox-ingersoll-ross model
Week6 : Continue Week16 - Case study
Week7 * Generation of curve filting Week17 © Case study
Week8 - Discussion /case study Week18 : Final exam

Week9 - Price sensitivity &Hedge continue

Week10 - Measure of price sensitivity based on prequel yield shifts
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