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A comprehensive, practical guidebook to bonds and the bond
market Speaking directly to the practitioner, this thorough
guide covers everything there is to know about bonds—from
basic concepts to more advanced bond topics. The Complete
Practitioner’s Guide to the Bond Market addresses the
principles of the bond market and offers the tools to apply
them in the real world. By tying the concepts of fixed-income
products to big-picture aspects of the economy, this book
prepares readers to apply specific tools and methods that will
help them glean profits from the bond market.
The deep understanding of the forces that affect the
valuation, risk and return of fixed income securities and their
derivatives has never been so important. As the world of fixed
income securities becomes more complex, anybody who
studies fixed income securities must be exposed more
directly to this complexity. This book provides a thorough
discussion of these complex securities, the forces affecting
their prices, their risks, and of the appropriate risk
management practices. Fixed Income Securities, however,
provides a methodology, and not a shopping list. It provides
instead examples and methodologies that can be applied
quite universally, once the basic concepts have been
understood.
Features topics include: -Analysis of Treasury Markets
including the auction mechanisms covering discriminatory
auctions and the Treasury's experiment with uniform price
auction.-Description and analysis of when-issued markets,
interdealer broker markets, auctions and the secondary
markets.-Extensive coverage of bond mathematics with over
20 complete real-world examples, including the application of
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bond mathematics to tracing and portfolio management.
Investors who've primarily purchased equity securities in the
past have been looking for more secure investment
alternatives; namely, fixed income securities. This book
demystifies the sometimes daunting fixed income market,
through a user-friendly, sophisticated, yet not overly
mathematical format. Investing in Fixed Income Securities
covers a wide range of topics, including the different types of
fixed income securities, their characteristics, the strategies
necessary to manage a diversified portfolio, bond pricing
concepts, and more, so you can make the most informed
investment decisions possible.
A concise, yet comprehensive, guidebook that addresses the
practical aspects of investing in fixed income investments The
Investor’s Guidebook series presents investment vehicles
and strategies from both the issuers’ and the investors’
perspectives. Starting with basic concepts and then building
to state-of-the-art pricing models, strategies, and tactics,
these succinct handbooks will be useful for everyone from
new hires through experienced professionals. Unlike most
books, which are read once and sit on the shelf, professionals
will refer to these books repeatedly throughout their careers.
An accessible guide to the essential elements of debt
markets and their analysis Debt Markets and Analysis
provides professionals and finance students alike with an
exposition on debt that will take them from the basic
concepts, strategies, and fundamentals to a more detailed
understanding of advanced approaches and models. Strong
visual attributes include consistent elements that function as
additional learning aids, such as: Key Points, Definitions,
Step-by-Step, Do It Yourself, and Bloomberg functionality
Offers a solid foundation in understanding the complexities
and subtleties involved in the evaluation, selection, and
management of debt Provides insights on taking the ideas
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covered and applying them to real-world investment decisions
Engaging and informative, Debt Markets and Analysis
provides practical guidance to excelling at this difficult
endeavor.
A Comprehensive Guide to All Aspects of Fixed Income
Securities Fixed Income Securities, Second Edition sets the
standard for a concise, complete explanation of the dynamics
and opportunities inherent in today's fixed income
marketplace. Frank Fabozzi combines all the various aspects
of the fixed income market, including valuation, the interest
rates of risk measurement, portfolio factors, and qualities of
individual sectors, into an all-inclusive text with one cohesive
voice. This comprehensive guide provides complete coverage
of the wide range of fixed income securities, including: * U.S.
Treasury securities * Agencies * Municipal securities * Asset-
backed securities * Corporate and international bonds *
Mortgage-backed securities, including CMOs * Collateralized
debt obligations (CDOs) For the financial professional who
needs to understand the fundamental and unique
characteristics of fixed income securities, Fixed Income
Securities, Second Edition offers the most up-to-date facts
and formulas needed to navigate today's fast-changing
financial markets. Increase your knowledge of this market and
enhance your financial performance over the long-term with
Fixed Income Securities, Second Edition.
www.wileyfinance.com
Practical tools and advice for managing financial risk, updated
for a post-crisis world Advanced Financial Risk Management
bridges the gap between the idealized assumptions used for
risk valuation and the realities that must be reflected in
management actions. It explains, in detailed yet easy-to-
understand terms, the analytics of these issues from A to Z,
and lays out a comprehensive strategy for risk management
measurement, objectives, and hedging techniques that apply

Page 3/22



Where To Download Advanced Fixed Income
Callable Bonds Professor Anh Le

to all types of institutions. Written by experienced risk
managers, the book covers everything from the basics of
present value, forward rates, and interest rate compounding
to the wide variety of alternative term structure models.
Revised and updated with lessons from the 2007-2010
financial crisis, Advanced Financial Risk Management
outlines a framework for fully integrated risk management.
Credit risk, market risk, asset and liability management, and
performance measurement have historically been thought of
as separate disciplines, but recent developments in financial
theory and computer science now allow these views of risk to
be analyzed on a more integrated basis. The book presents a
performance measurement approach that goes far beyond
traditional capital allocation techniques to measure risk-
adjusted shareholder value creation, and supplements this
strategic view of integrated risk with step-by-step tools and
techniques for constructing a risk management system that
achieves these objectives. Practical tools for managing risk in
the financial world Updated to include the most recent events
that have influenced risk management Topics covered include
the basics of present value, forward rates, and interest rate
compounding; American vs. European fixed income options;
default probability models; prepayment models; mortality
models; and alternatives to the Vasicek model
Comprehensive and in-depth, Advanced Financial Risk
Management is an essential resource for anyone working in
the financial field.
Equities are generally perceived to be more volatile than fixed
income investments. Many risk averse investors are unable to
digest the daily ups and downs in the prices of equities. They
also feel that, from a historical perspective, equities are
overpriced and thus are not comfortable taking equity
positions at current valuations.On the other hand, global
interest rates have been on a decline from the 1970s when
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inflation was finally under control by central banks. This
decline in interest rates means that investors have to live with
lower nominal returns. Since the Global Financial Crisis of
2008, many investors have been feeling left out of the equity
markets.Fixed Coupon Notes (FCNs) are quasi-equity and
quasi-bond structures which aim to provide higher returns
than bonds with lower risks compared to equities. Moreover,
they also provide an avenue to enter equities at reasonable
prices and acceptable valuations. Being the most popular
structured product in Asia, there is sufficient institutional
experience about the product. This book aims to provide the
basics as well as the nuances of investing in FCNs so that an
investor not only understands the concepts behind the
product, but is also able to avoid common pitfalls.
Praise for Fixed-Income Securities and Derivatives Handbook
Second Edition "I have been looking for books for my clients
and obtained a copy of your book. I think it is the best book
about fixed-income securities out there. The book is
extremely well written and is the best resource I have found
so far." —Patrick Y. Shim, Financial Advisor, CG Investment
Group, Wells Fargo Advisors, LLC The Second Edition of the
Fixed-Income Securities and Derivatives Handbook is a fully
updated and expanded post-crash edition of Moorad
Choudhry's bestselling guide. In this latest edition, he
explains the new regulatory twists, the evolving derivatives
market, as well as a new set of instruments and opportunities
in the bond market. Thoroughly updated and revised, this
Second Edition includes new material on important topics
such as: A practical demonstration of cubic spline
methodology, useful in constructing yield curves The latest
developments in the credit derivative market An accessible
analysis of credit default swap pricing principles A description
of inflation-indexed derivatives A more detailed look at the
basic principles of securitization and an updated chapter on

Page 5/22



Where To Download Advanced Fixed Income
Callable Bonds Professor Anh Le

collateralized debt obligations A new chapter on credit
analysis and the different metrics used to measure bond-
relative value Written in a straightforward and accessible
style, Moorad Choudhry's new book offers the ideal mix of
practical tips and academic theory.
How to build a framework for forecasting interest rate market
movements With trillions of dollars worth of trades conducted
every year in everything from U.S. Treasury bonds to
mortgage-backed securities, the U.S. interest rate market is
one of the largest fixed income markets in the world. Interest
Rate Markets: A Practical Approach to Fixed Income details
the typical quantitative tools used to analyze rates markets;
the range of fixed income products on the cash side; interest
rate movements; and, the derivatives side of the business.
Emphasizes the importance of hedging and quantitatively
managing risks inherent in interest rate trades Details the
common trades which can be used by investors to take views
on interest rates in an efficient manner, the methods used to
accurately set up these trades, as well as common pitfalls
and risks?providing examples from previous market stress
events such as 2008 Includes exclusive access to the Interest
Rate Markets Web site which includes commonly used
calculations and trade construction methods Interest Rate
Markets helps readers to understand the structural nature of
the rates markets and to develop a framework for thinking
about these markets intuitively, rather than focusing on
mathematical models
A comprehensive guide to the current theories and
methodologies intrinsic to fixed-income securities Written by
well-known experts from a cross section of academia and
finance, Handbook of Fixed-Income Securities features a
compilation of the most up-to-date fixed-income securities
techniques and methods. The book presents crucial topics of
fixed income in an accessible and logical format.
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Emphasizing empirical research and real-life applications, the
book explores a wide range of topics from the risk and return
of fixed-income investments, to the impact of monetary policy
on interest rates, to the post-crisis new regulatory landscape.
Well organized to cover critical topics in fixed income,
Handbook of Fixed-Income Securities is divided into eight
main sections that feature: • An introduction to fixed-income
markets such as Treasury bonds, inflation-protected
securities, money markets, mortgage-backed securities, and
the basic analytics that characterize them • Monetary policy
and fixed-income markets, which highlight the recent
empirical evidence on the central banks’ influence on interest
rates, including the recent quantitative easing experiments •
Interest rate risk measurement and management with a
special focus on the most recent techniques and
methodologies for asset-liability management under
regulatory constraints • The predictability of bond returns with
a critical discussion of the empirical evidence on time-varying
bond risk premia, both in the United States and abroad, and
their sources, such as liquidity and volatility • Advanced
topics, with a focus on the most recent research on term
structure models and econometrics, the dynamics of bond
illiquidity, and the puzzling dynamics of stocks and bonds •
Derivatives markets, including a detailed discussion of the
new regulatory landscape after the financial crisis and an
introduction to no-arbitrage derivatives pricing • Further
topics on derivatives pricing that cover modern valuation
techniques, such as Monte Carlo simulations, volatility
surfaces, and no-arbitrage pricing with regulatory constraints
• Corporate and sovereign bonds with a detailed discussion
of the tools required to analyze default risk, the relevant
empirical evidence, and a special focus on the recent
sovereign crises A complete reference for practitioners in the
fields of finance, business, applied statistics, econometrics,
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and engineering, Handbook of Fixed-Income Securities is
also a useful supplementary textbook for graduate and MBA-
level courses on fixed-income securities, risk management,
volatility, bonds, derivatives, and financial markets. Pietro
Veronesi, PhD, is Roman Family Professor of Finance at the
University of Chicago Booth School of Business, where he
teaches Masters and PhD-level courses in fixed income, risk
management, and asset pricing. Published in leading
academic journals and honored by numerous awards, his
research focuses on stock and bond valuation, return
predictability, bubbles and crashes, and the relation between
asset prices and government policies.
Each new chapter of the Second Edition covers an aspect of
the fixed income market that has become relevant to
investors but is not covered at an advanced level in existing
textbooks. This is material that is pertinent to the investment
decisions but is not freely available to those not originating
the products. Professor Choudhry’s method is to place ideas
into contexts in order to keep them from becoming too
theoretical. While the level of mathematical sophistication is
both high and specialized, he includes a brief introduction to
the key mathematical concepts. This is a book on the
financial markets, not mathematics, and he provides few
derivations and fewer proofs. He draws on both his personal
experience as well as his own research to bring together
subjects of practical importance to bond market investors and
analysts. Presents practitioner-level theories and applications,
never available in textbooks Focuses on financial markets,
not mathematics Covers relative value investing, returns
analysis, and risk estimation
Since the advent some 40 years ago of a vibrant primary
market for speculative-grade corporate bonds, the high-yield
market has evolved from a niche occupied by a small group
of specialists into a full-fledged institutional investment
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category. Asset allocators and portfolio managers now have
at their disposal the tools necessary for rigorous investment
analysis, including financial statements of the issuers,
indexes, trading prices, historical default rates, and time
series on such credit factors as liquidity, ratings, and
covenant quality. This research brief provides up-to-date
techniques for extracting from the extensive data the
information that can lead to sound investment decisions.
This book is tightly focused on the pricing and hedging of
fixed income securities and their derivatives. It is targeted at
those who are interested in trading these instruments in an
investment bank, but is also useful for those responsible for
monitoring compliance of the traders such as regulators, back
office staff, middle and senior lever managers. To broaden its
appeal, this book lowers the barriers to learning by keeping
math to a minimum and by illustrating concepts through
detailed numerical examples using Excel
workbooks/spreadsheets on a CD with the book. On the
accompanying CD with the book, three interest rate models
are illustrated: Ho and Lee, constant volatility and Black
Derman and Toy, along with two evolutionary models,
Vasicek and CIR and two credit risk models, Jarrow and
Turnbull and Duffie and Singleton. These are implemented
via spreadsheets on the CD. * Starts at an introductory level
and then develops advanced topics * Provides plenty of
numerical examples rather than mathematical equations to
aid full understanding of the strengths and weaknesses of all
interest rate derivative models * Can be used for self-study - a
complete book on the topic, which includes examples with
answers
Presenting the most advanced thinking on the topic, this book
covers the latest valuation models and techniques. It
addresses essential topics such as the subtleties of fixed-
income mathematics, new approaches to modeling term
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structures, and the applications of fixed-income valuation on
credit risk, mortgages, munis, and indexed bonds.
In this fully revised and updated Second Edition of Fixed
Income Analysis, readers will be introduced to a variety
of important fixed income analysis issues, including the
general principles of credit analysis, term structure and
volatility of interest rates, and valuing bonds with
embedded options.
This ultimate guide contains an excellent blend of theory
and practice This comprehensive guide covers various
aspects of model building for fixed income securities and
derivatives. Filled with expert advice, valuable insights,
and advanced modeling techniques, Interest Rate, Term
Structure, and Valuation Modeling is a book that all
institutional investors, portfolio managers, and risk
professionals should have. John Wiley & Sons, Inc. is
proud to be the publisher of the esteemed Frank J.
Fabozzi Series. Comprising nearly 100 titles-which
include numerous bestsellers—The Frank J. Fabozzi
Series is a key resource for finance professionals and
academics, strategists and students, and investors. The
series is overseen by its eponymous editor, whose
expert instruction and presentation of new ideas have
been at the forefront of financial publishing for over
twenty years. His successful career has provided him
with the knowledge, insight, and advice that has led to
this comprehensive series. Frank J. Fabozzi, PhD, CFA,
CPA, is Editor of the Journal of Portfolio Management,
which is read by thousands of institutional investors, as
well as editor or author of over 100 books on finance for
the professional and academic markets. Currently, Dr.
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Fabozzi is an adjunct Professor of Finance at Yale
University's School of Management and on the board of
directors of the Guardian Life family of funds and the
Black Rock complex of funds.
A highly-detailed, practical analysis of fixed income
management The Advanced Fixed Income and
Derivatives Management Guide provides a completely
novel framework for analysis of fixed income securities
and portfolio management, with over 700 useful
equations. The most detailed analysis of inflation linked
and corporate securities and bond options analysis
available;, this book features numerous practical
examples that can be used for creating alpha transfer to
any fixed income portfolio. With a framework that unifies
back office operations, such as risk management and
portfolio management in a consistent way, readers will
be able to better manage all sectors of fixed income,
including bonds, mortgages, credits, and currencies, and
their respective derivatives, including bond and interest
rate futures and options, callable bonds, credit default
swaps, interest rate swaps, swaptions and inflation
swaps. Coverage includes never-before-seen detail on
topics including recovery value, partial yields, arbitrage,
and more, and the companion website features
downloadable worksheets that can be used for
measuring the risks of securities based on the term
structure models. Many theoretical models of the Term
Structure of Interest Rates (TSIR) lack the accuracy to
be used by market practitioners, and the most popular
models are not mathematically stable. This book helps
readers develop stable and accurate TSIR for all
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fundamental rates, enabling analysis of even the most
complex securities or cash flow structure. The
components of the TSIR are almost identical to the
modes of fluctuations of interest rates and represent the
language with which the markets speak. Examine unique
arbitrage, risk measurement, performance attribution,
and replication of bond futures Learn to estimate
recovery value from market data, and the impact of
recovery value on risks Gain deeper insight into partial
yields, product design, and portfolio construction
Discover the proof that corporate bonds cannot follow
efficient market hypothesis This useful guide provides a
framework for systematic and consistent management of
all global fixed income assets based on the term
structure of rates. Practitioners seeking a more thorough
management system will find solutions in The Advanced
Fixed Income and Derivatives Management Guide.
The definitive guide to fixed income valuation and risk
analysis The Trilogy in Fixed Income Valuation and Risk
Analysiscomprehensively covers the most definitive work
on interest raterisk, term structure analysis, and credit
risk. The first book oninterest rate risk modeling
examines virtually every well-known IRRmodel used for
pricing and risk analysis of various fixed
incomesecurities and their derivatives. The companion
CD-ROM containnumerous formulas and programming
tools that allow readers tobetter model risk and value
fixed income securities. Thiscomprehensive resource
provides readers with the hands-oninformation and
software needed to succeed in this financialarena.
Duration, Convexity and other Bond Risk Measures
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offers the most comprehensive coverage of bond risk
measures available. Financial expert Frank Fabozzi
walks you through every aspect of bond risk measures
from the price volatility characteristics of option-free
bonds and bonds with embedded options to the proper
method for calculating duration and convexity. Whether
you're a novice trader or experienced money manager, if
you need to understand the interest rate risk of a
portfolio Duration, Convexity and other Bond Risk
Measures is the only book you'll need.
A comprehensive, in-depth look at global debt capital
markets inthe post-crisis world Fully updated with
comprehensive coverage of the post-crisisdebt markets
and their impact on key industry issues, FixedIncome
Markets: Management, Trading, and Hedging,
SecondEdition offers insights into derivative pricing,
cross-currencyhedging, and new liquidity legislation.
Written by Choudhry,Moskovic, and Wong, Fixed Income
Markets is an indispensableread for anyone working in
bond markets, interest-rate markets, andcredit
derivatives markets looking to better understand
today'sdebt markets. This acclaimed book takes a
unique look into the leadingpractices in bond markets as
well as post-credit-crunch impacts onpricing that are
rarely captured in textbooks. The new editionprovides
expanded coverage on a wide range of topics
withinhedging, derivatives, bonds, rebalancing, and
global debt capitalmarkets. New topics include: Dynamic
hedging practices and cross-currency hedging
Collateralized and uncollateralized derivatives, and
theirimpact on valuation Callable bonds, pricing, trading,
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and regulatory aspectsrelated to liquidity Rebalancing as
a method for capturing contingencies and othercomplex
imbedded risks As a bonus, the book includes reference
information forstatistical concepts and fixed income
pricing, as well as a fullglossary and index. Written in
Choudhry's usual accessible style,Fixed Income Markets
is a comprehensive and in-depth accountof the global
debt capital markets in today's post-crisisworld.
This book is aimed at experienced practitioners in the
corporate bond markets and is a specialised text for
investors and traders. The author relates from both
personal experience as well as his own research to bring
together subjects of practical importance to bond market
practitioners. He introduces the latest techniques used
for analysis and interpretation, including: Relative value
trading Approaches to trading and hedging Dynamic
analysis of spot and forward rates Interest rate modelling
Fitting the yield curve Analysing the long bond yield
Index-linked bond analytics Corporate bond defaults *
Aspects of advanced analysis for experienced bond
market practitioners * Complex topics described in an
accessible style * Brings together a wide range of topics
in one volume
A fully revised guide to fixed income securities that
reflects current market conditions The Second Edition of
Bond Evaluation, Selection, and Management combines
fundamental and advanced topics in the field, offering
comprehensive coverage of bond and debt
management. This fully updated and revised edition
provides you with the basics needed to understand
various strategies, and explanations of cutting edge
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advanced topics. Focusing on essential concepts,
models, and numerical examples, this book will help you
quickly become familiar with the tools needed to
effectively select, evaluate, and manage bonds. Covers
both the fundamental and advanced topics in the field,
including debt securities, bonds with embedded options,
asset-backed securities, and bond derivatives Reinforces
important concepts through review questions, web
exercises, and practice problems in each chapter
Reviews the history of the credit markets from the 1980s
to the present with a retrospective look at the 2008
financial crisis Contains "Interview Boxes" consisting of
questions and answers with distinguished fixed-income
portfolio managers, traders, analysts, and academicians
Filled with in-depth insights and practical advice, this
reliable resource offers a solid foundation in
understanding the complexities of evaluating and
selecting bonds and other fixed income securities.
In order to effectively employ portfolio strategies that
cancontrol interest rate risk and/or enhance returns, you
mustunderstand the forces that drive bond markets, as well
as thevaluation and risk management practices of these
complexsecurities. In Advanced Bond Portfolio
Management,Frank Fabozzi, Lionel Martellini, and Philippe
Priaulet havebrought together more than thirty experienced
bond marketprofessionals to help you do just that. Divided
into six comprehensive parts, Advanced BondPortfolio
Management will guide you through thestate-of-the-art
techniques used in the analysis of bonds and bondportfolio
management. Topics covered include: General background
information on fixed-income markets and bondportfolio
strategies The design of a strategy benchmark Various
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aspects of fixed-income modeling that will provide
keyingredients in the implementation of an efficient portfolio
andrisk management process Interest rate risk and credit risk
management Risk factors involved in the management of an
internationalbond portfolio Filled with in-depth insight and
expert advice, AdvancedBond Portfolio Management is a
valuable resource for anyoneinvolved or interested in this
important industry.
The Bond and Money Markets is an invaluable reference to
all aspects of fixed income markets and instruments. It is
highly regarded as an introduction and an advanced text for
professionals and graduate students. Features
comprehensive coverage of: * Government and Corporate
bonds, Eurobonds, callable bonds, convertibles * Asset-
backed bonds including mortgages and CDOs * Derivative
instruments including futures, swaps, options, structured
products * Interest-rate risk, duration analysis, convexity, and
the convexity bias * The money markets, repo markets, basis
trading, and asset/liability management * Term structure
models, estimating and interpreting the yield curve * Portfolio
management and strategies,total return framework,
constructing bond indices * A stand alone reference book on
interest rate swaps, the money markets, financial market
mathematics, interest-rate futures and technical analysis *
Includes introductory coverage of very specialised topics (for
which one previously required several texts) such as VaR,
Asset & liability management and credit derivatives *
Combines accessible style with advanced level topics
Advanced Fixed Income Analytics helps fixed income
professionals stay abreast of the latest developments in the
field by providing a practical account of quantitative methods
in the fixed income market. Wesley Phoa covers a variety of
important topics within the bond markets, including inflation-
indexed bonds, prepayment risk and modeling, term structure
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models, credit spread and volatility risk, and risk measures
and return attribution. The information and guidance of
Advanced Fixed Income Analytics has a strong emphasis on
empirical analysis and practical applications that will prepare
you for anything within the fixed income market.
In The Handbook of Municipal Bonds, editors Sylvan
Feldstein and Frank Fabozzi provide traders, bankers, and
advisors—among other industry participants—with a well-
rounded look at the industry of tax-exempt municipal bonds.
Chapter by chapter, a diverse group of experienced
contributors provide detailed explanations and a variety of
relevant examples that illuminate essential elements of this
area. With this book as your guide, you’ll quickly become
familiar with both buy side and sell side issues as well as
important innovations in this field.
As with previous titles in the IIA (Institute of Internal Auditors)
series this is a clear and practical guide to a subject of key
importance to financial managers. Whether borrowing,
investing, saving or trading, a company will always have to
take into account the cost of capital and therefore interest
rate risk. The highly accessible style explains everything from
the basic principles through to the techniques allowing those
without prior knowledge to understand the nature and use of
a variety of financial tools, including derivative instruments.
This is the third part of the trilogy on market risk, the previous
two being Managing Currency Risk and Managing
Commodity Risk.
Advances in Fixed Income Valuation Modeling and Risk
Management provides in-depth examinations by thirty-one
expert research and opinion leaders on topics such as:
problems encountered in valuing interest rate derivatives, tax
effects in U.S. government bond markets, portfolio risk
management, valuation of treasury bond futures contract's
embedded options, and risk analysis of international bonds.
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This fully updated and revised edition of "Fixed Income
Securities" provides advanced thinking in this field and
comprehensively shows how to value the complete universe
of fixed income securities.
CVA, DVA, and FVA, which are the acronyms for credit, debit,
and funding valuation adjustments, have become widely used
by major banks since the financial crisis. This book aims to
bridge the gap between the highly complex and mathematical
models used by these banks to adjust the value of debt
securities and interest rate derivatives, and the end users of
the valuations, for example, accountants, auditors, and
analysts. The book, which is essentially a tutorial,
demonstrates the types of models that are used using
binomial trees that are featured in the CFA® fixed income
curriculum and allows readers to replicate the examples using
a spreadsheet.
The Advanced Fixed Income and Derivatives
Management GuideJohn Wiley & Sons
Professional Perspectives on Fixed Income Portfolio
Management, Volume 4 is a valuable practitioner-
oriented text that addresses the current
developments as well as key strategies and central
theories in this field. Filled with insightful articles that
focus on three important areas of fixed income
portfolio management-fixed income analysis and
strategies, credit risk and credit derivatives, and
structured products-this volume contains hard-won
practical knowledge and theory that will allow you to
navigate today's market with poise and confidence.
Written by experienced fixed income professionals,
this comprehensive volume offers in-depth analysis
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on a wide range of fixed income portfolio
management issues, including: * Risk/return trade-
offs on fixed income asset classes * Consistency of
carry strategies in Europe * The Euro benchmark
yield curve * Quantitative approaches versus
fundamental analysis for valuing corporate credit *
The implication of Merton models for corporate bond
investors * The valuation of credit default swaps *
Framework for secondary market collateralized debt
obligation valuation For the financial professional
who needs to understand the advanced
characteristics of fixed income portfolio
management, Professional Perspectives on Fixed
Income Portfolio Management, Volume 4 offers the
most current thinking from the most experienced
professionals in this field. Increase your knowledge
of this market and enhance your financial
performance for years to come with Professional
Perspectives on Fixed Income Portfolio
Management, Volume 4.
This book is a comprehensive and in-depth account
of the global debt capital markets. It covers a wide
range of instruments and their applications, including
derivative instruments. Highlights of the book
include: Detailed description of the main products in
use in the fixed income markets today, including
analysis and valuation Summary of market
conventions and trading practices Extensive
coverage of associated derivatives including futures,
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swaps, options and credit derivatives Writing style
aimed at a worldwide target audience An overview of
trading and investment strategy. The contents will be
invaluable reading for anyone with an interest in debt
capital markets, especially investors, traders, bond
salespersons, risk managers and banking
consultants.
This book is a detailed account of the instruments
that are used in the corporate bond markets, from
conventional "plain vanilla" bonds to hybrid
instruments and structured products. There is
background information on bond pricing and yield, as
well as a detailed look at the yield curve. The book
covers the full set of instruments used by companies
to raise finance, and which are aimed at a wide
range of investors. It also discusses the analysis of
these instruments. Topics covered include: *Bond
basics *The yield curve *Callable bonds *Convertible
bonds *Eurobonds *Warrants *Commercial paper
*Corporate bonds credit analysis *Securitisation
*Asset-backed securities *Mortgage-backed
securities *Collateralised Debt Obligations *Synthetic
CDOs Written by one of the leading names in the
fixed income markets today, this book should prove
to be an invaluable reference guide for all those with
an interest in corporate bond markets, whether as
practitioners, consultants or researchers. * Covers
every major aspect of corporate credit markets *
Features bond instruments as well as aspects of
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bond analysis * Covers conventional bonds as well
as securitisation and structured financial products
The past twenty years have seen an extraordinary
growth in the use of quantitative methods in financial
markets. Finance professionals now routinely use
sophisticated statistical techniques in portfolio
management, proprietary trading, risk management,
financial consulting, and securities regulation. This
graduate-level textbook is intended for PhD
students, advanced MBA students, and industry
professionals interested in the econometrics of
financial modeling. The book covers the entire
spectrum of empirical finance, including: the
predictability of asset returns, tests of the Random
Walk Hypothesis, the microstructure of securities
markets, event analysis, the Capital Asset Pricing
Model and the Arbitrage Pricing Theory, the term
structure of interest rates, dynamic models of
economic equilibrium, and nonlinear financial models
such as ARCH, neural networks, statistical fractals,
and chaos theory. Each chapter develops statistical
techniques within the context of a particular financial
application. This exciting new text contains a unique
and accessible combination of theory and practice,
bringing state-of-the-art statistical techniques to the
forefront of financial applications. Each chapter also
includes a discussion of recent empirical evidence,
for example, the rejection of the Random Walk
Hypothesis, as well as problems designed to help
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readers incorporate what they have read into their
own applications.
Copyright: 366c6f79a9eab4f48c604f642b6ca0af

Copyright : www.treca.org

Page 22/22

https://www.treca.org/
http://www.treca.org

