Fixed Income Securities

. Overview of Fixed Income Securities - Yield to Maturity/Yield to Call - Spot
Rates/Forward Rates and Par Yield - Bootstrapping Process for Zero Curve -

Yield Curve slope and the theory.

. Bond Valuation, Interpreting Bond Yields

. Measuring Duration and Convexity - Duration of Par /Discount /Premium
Bonds - Duration as a Risk Measure - M Square & Key Rate Duration -
Barbelle, Ladder & Bullet Strategy.

. Mortgage Backed Securities - Mortgage Mathematics - MBS & Asset
Securitisation - Securitization Structures.

. Interest Rate Futures - T-bill & T-bond Futures - Duration Based hedging
using Futures.

. Bond Values and the Passage of Time, Forward Contracts

. Interest Rate Options . - Forward Rate Agreement - Caps/Floor/Collar -
Black’s model of Interest Option Valuation - Caplet —Floorlet-Swaplet Parity.
. Interest Rate Swaps - Basics Of Swaps - Valuation of Swaps ( Fixed Side) -
Forward/Amortising/Asset Swaps - Valuing a Swap during its Life



