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Pietro Veronesi, “Fixed Income Securities - Valuation, Risk, and

Risk Management”, 2010, Wiley.
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Week 1 Introduction to Fixed Income Market & Term-structure of
Interest Rates (Ch.1 & 2)

Week 2 Bootstrapping, Curve Fitting, and the Libor-Swap Curve
(Ch.5 & 6)

Week 3 Cap, Floor, Swaption - Black Model

Week 4 Term-Structure Models: Trees (Ch.9 & 10)

Week 5 Risk-Neutral Trees: Ho-Lee Model, BDT Model (Ch.11)
Week 6 Term-Structure Models: Vasicek, CIR Model (Ch.15)
Week 7 Term-Structure Models: Hull-White Model (Ch.19)

Week 8 Exam




