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Introduction

This course deals with basic analytical tools in fixed-income securities. It discusses various fixed-income markets

intruments including treasury markets, corporate bonds, money market instruments, mortgage-backed and

asset-backed securities, and some more recent innovations such as floating-rate notes and interest-rate swaps.

Outline

Topics: 1.Instruments with Fixed Payments 2.Quantitative Modeling of Fixed Income Securities 3.Instruments with

Contingent Payments�

Prerequisite

Financial management
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