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ABOUT THE BOOK
FROM THE PUBLISHER

If you find yourself getting fed up and frustrated with other INDRAPRASTHA
UNIVERSITY book solutions now mehta solutions brings top solutions
for INDRAPRASTHA UNIVERSITY Fixed Income
Securities REPORT book contains previous year solved papers plus faculty important
guestions and answers specially for INDRAPRASTHA UNIVERSITY .questions and
answers are specially design specially for INDRAPRASTHA UNIVERSITY students.



Please note: All products sold on mbabooksindia.com are brand new and 100%
genuine

e Case studies solved
¢ New addition fully solved

e |ast 5 yearssolved paperswith current year plus guess

PH: 07011511310, 09899296811 FOR ANY problem

FULLY SOLVED BOOK LASY 5 YEARSPAPERS SOLVED PLUS GUESS

Fixed |ncome Securities

Unit I:

Introduction to Fixed Income Securities-Overview of Fixed Income Securities- Basic
Features of a Bond and Modifications, Risks of Investing in Bonds, Participants in Debt
Market; Instruments in Fixed Income Securities Market-Central Government Securities-
Auction and Bidding, Winners Curse Analysis, T-Bills, State Government Bonds; Call
Money Market; Commercial Paper; Repo InstrumentsVauation; Credit Rating, Asset
Backed Securities, Securitization Process. (10 Hours)

Unit 11

Fixed Income Valuation-Pricing of Bonds,; Prices and Yields- Flat Price, Full Price,
Accrued Interest; Conventional Yield Measures; Portfolio Yield; Total Return and its
Applications. (8 Hours)

Unit I11:

Bond Price Volatility-Price Volatility Characteristics of Bonds, Measures of Bond Price
Volatility- Price Value of Basis Point, Yield Vaue of Price Change; Duration- Properties,
Modified Duration, Macaulay Duration, Portfolio Duration; Convexity. (10 Hours)

Unit IV:

Term Structure of Interest Rates- Benchmark Spread; Term Structure of Interest Rates-
Yield Curve, Yield Curve Building- Bootstrapping, Spot and Forward Rates( Nelson-



Seigel Model), Theories of Term Structure of Interest Rates, Fixed Income Derivatives-
FRA's, Interest Rate Swaps, Interest Rate Futures, Interest Rate Options, Bond Portfolio
Management Strategies- Bond Benchmark Based Strategies, Liability Driven Strategies,
Absolute Return Strategies
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