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Introduction

1.The aim of this course is to teach student with an introduction to the valuation of fixed income securities �

and the management of fixed income investment portfolios.�

�

2.we will discuss portfolio management strategies and risk management.

Outline

1.Overview of Bond Features�

2.Pricing of Bonds.�

3.Measuring Yield.�

4.Bond Price Volatility�

5.Factors Affecting Bond Yields and the Term Structure of Interest Rates.�

6.Corporate Debt Instruments.�

7.International Securities.�

Residential Mortgage Loans.�

8.Agency Mortgage Pass-Through Securities.�

9.Agency Collateralized Mortgage Obligations and Stripped Mortgage-Backed Securities.�

�

Prerequisite

Economic
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