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outline:
This course will discuss the following topics: 1.Pricing Bond 2.Measuring Yield 3.Bond Price Volatility
4.Factors Affecting the Term Structure of Interest Rates 5.Debt Securities
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Bond Markets, Analysis, and Strategies 8e Frank J. Fabozzi
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010 9.08~9.15 |Introduction 1.Sectors of the U.S. Bond U 00IO0ODs8~120000
Market OoOo00Oo@ooooon
2.0verview of Bond Features O0o0o0oOoooooon
3.Risks Associated with Investing in Bonds OoO01200000000

00

020 9.15~9.22 |Introduction 1.Sectors of the U.S. Bond
Market
2.0verview of Bond Features
3.Risks Associated with Investing in Bonds

034 9.22~9.29 |Pricing of Bonds 1.Pricing Floating-Rateand 280 (0 ) O OO0 O OO /0
Inverse-Floating-Rate Securities OO0 0),290 (0)0O O
2.Price Quotes and Accrued Interest

040 9.29~10.06 [Pricing of Bonds 1.Pricing Floating-Rateand 290 0 000000 0O0O0O
Inverse-Floating-Rate Securities Ooooooo
2.Price Quotes and Accrued Interest

050 10.06~10.13 [Pricing of Bonds 1.Pricing Floating-Rate and |60 (I )0 OO OJ (O [O0)0J 1007 (
Inverse-Floating-Rate Securities Hooo(@o)
2.Price Quotes and Accrued Interest

060 10.13~10.20 [Pricing of Bonds 1.Pricing Floating-Rateand 14000000000 0O0O
Inverse-Floating-Rate Securities Ooo0ooooooisdn
2.Price Quotes and Accrued Interest O0ad

070 10.20~10.27 [Measuring Yield 1.Total Return 241 (0)0O O O 250 (0)O O
2.Applications of the Total Return Ooooooo@o)g
3.Calculating Yield Changes ;

080 10.27~11.03 [Measuring Yield 1.Total Return o0 00000d
2.Applications of the Total Return
3.Calculating Yield Changes ; ;

090 11.03~11.10 [Measuring Yield 1.Total Return 3~ 000
2.Applications of the Total Return
3.Calculating Yield Changes ;

0100 | 11.10~11.17 |Measuring Yield 1.Total Return B30 o000oae00oon
2.Applications of the Total Return OOooOoooooad
3.Calculating Yield Changes ;

0110 | 11.17~11.24 |Bond Price Volatility 1.Additional Concerns
when Using Duration
2.Do not Think of Duration as a Measure of
Time
3.Measuring a Bond Portfolio's Respo

00120 | 11.24~12.01 |Bond Price Volatility 1.Additional Concerns 24~280 0000024000
when Using Duration O0o0o27r00o00o0oon
2.Do not Think of Duration asa Measure of [0 0280000000029
Time 1010000000000
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3.Measuring a Bond Portfolio's Respo 0ad

0130 | 12.01~12.08 |Bond Price Volatility 1.Additional Concerns
when Using Duration

2.Do not Think of Duration as a Measure of
Time

3.Measuring a Bond Portfolio's Respo

(0140 | 12.08~12.15 Bond Price Volatility 1.Additional Concerns 1200000000 00O
when Using Duration

2.Do not Think of Duration as a Measure of
Time

3.Measuring a Bond Portfolio's Respo

00150 | 12.15~12.22 |Factors Affecting Bond Yields and the Term
Structure of Interest Rates 1.Base Interest Rate
2.Benchmark Spread

3.Term Structure of Interest Rates

4.Swap Rate Yield Curve

0160 | 12.22~12.29 |Factors Affecting Bond Yieldsand the Term 2000000250000
Structure of Interest Rates 1.Base Interest Rate|l] (I (O O )

2.Benchmark Spread

3. Term Structure of Interest Rates
4.Swap Rate Yield Curve

0170 12.29~1.05 [Factors Affecting Bond Yields and the Term (10 ((0)0 0000 O)
Structure of Interest Rates 1.Base Interest Rate
2.Benchmark Spread

3.Term Structure of Interest Rates

4.Swap Rate Yield Curve ;

0 180 1.05~1.12 |Factors Affecting Bond Yields and the Term 5~110 0 0O 0O 0O O 10~110
Structure of Interest Rates 1.Base Interest Rate|d O O O

2.Benchmark Spread

3.Term Structure of Interest Rates
4.Swap Rate Yield Curve ;
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