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Duration, Convexity and other Bond Risk Measures 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.
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. 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.
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.
A contributed handbook on the complexities of portfolio management that includes the
most up-to-date findings from leading practitioners in the fixed income securities
market.
The updated edition of a widely used textbook that covers fundamental features of
bonds, analytical techniques, and portfolio strategy. This new edition of a widely used
textbook covers types of bonds and their key features, analytical techniques for valuing
bonds and quantifying their exposure to changes in interest rates, and portfolio
strategies for achieving a client’s objectives. It includes real-world examples and
practical applications of principles as provided by third-party commercial vendors. This
tenth edition has been substantially updated, with two new chapters covering the theory
and history of interest rates and the issues associated with bond trading. Although all
chapters have been updated, particularly those covering structured products, the
chapters on international bonds and managing a corporate bond portfolio have been
completely revised. The book covers the basic analytical framework necessary to
understand the pricing of bonds and their investment characteristics; sectors of the debt
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market, including Treasury securities, corporate bonds, municipal bonds, and structured
products (residential and commercial mortgage-backed securities and asset-backed
securities); collective investment vehicles; methodologies for valuing bonds and
derivatives; corporate bond credit risk; portfolio management, including the fundamental
and quantitative approaches; and instruments that can be used to control portfolio risk.
Introduction to Securitization outlines the basics of securitization, addressing
applications for this technology to mortgages, collateralized debt obligations, future
flows, credit cards, and auto loans. The authors present a comprehensive overview of
the topic based on the experience they have gathered through years of interaction with
practitioners and graduate students around the world. The authors offer coverage of
such key topics as: structuring agency MBS deals and nonagency deals, credit
enhancements and sizing, using interest rate derivatives in securitization transactions,
asset classes securitized, operational risk factors, implications for financial markets,
and applying securitization technology to CDOs. Finally, in the appendices, the authors
provide an essential introduction to credit derivatives, an explanation of the
methodology for the valuation of MBS/ABS, and the estimation of interest rate risk.
Securitization is a financial technique that pools assets together and, in effect, turns
them into a tradable security. The end result of a securitization transaction is that a
corporation can obtain proceeds by selling assets and not borrowing funds. In real life,
many securitization structures are quite complex and enigmatic for practitioners,
investors, and finance students. Typically, books detailing this topic are either too
lengthy, too technical, or too superficial in their presentation. Introduction to
Securitization is the first to offer essential information on this topic at a fundamental, yet
comprehensive level-providing readers with a working understanding of what has
become one of today's most important areas of finance. Authors Frank Fabozzi and
Vinod Kothari, internationally recognized experts in the field, clearly define
securitization, contrast it with corporate finance, and explain its advantages. They
carefully illustrate the structuring of asset-backed securities (ABS) transactions,
including agency mortgage-backed securities (MBS) deals and nonagency deals, and
show the use of credit enhancements and interest rate derivatives in such transactions.
They review the collateral classes in ABS, such as retail loans, credit cards, and future
flows, and discuss ongoing funding vehicles such as asset-backed commercial paper
conduits and other structured vehicles. And they explain the different types of
collateralized debt obligations (CDOs) and structured credit, detailing their structuring
and analysis. To complement the discussion, an introduction to credit derivatives is also
provided. The authors conclude with a close look at securitization's impact on the
financial markets and the economy, with a review of the now well-documented
problems of the securitization of one asset class: subprime mortgages. While questions
about the contribution of securitization have been tainted by the subprime mortgage
crisis, it remains an important process for corporations, municipalities, and government
entities seeking funding. The significance of this financial innovation is that it has been
an important form of raising capital for corporations and government entities throughout
the world, as well as a vehicle for risk management. Introduction to Securitization offers
practitioners and students a simple and comprehensive entry into the interesting world
of securitization and structured credit.

The authoritative resource for understanding and practicing valuation of both
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common fixed income investment vehicles and complex derivative instrumentsnow updated to cover valuing interest rate caps and floors.
Treasury securities represent the largest sector of interest rate markets. This
book will provide securities newcomers with the tools they need to get up to
speed and seasoned professionals with a valuable reference source. The book
covers every aspect of the market, including: the basics, valuation techniques,
risk analysis, and utilizing derivatives to control interest rate risk.
From The Handbook of Fixed Income Securities--the most authoritative, widely
read reference in the global fixed income marketplace--comes this sample
chapter. This comprehensive survey of current knowledge features contributions
from leading academics and practitioners and is not equaled by any other single
sourcebook. Now, the thoroughly revised and updated seventh edition gives you
the facts and formulas you need to compete in today's transformed marketplace.
It places increased emphasis on applications, electronic trading, and global
portfolio management.
An investor's guide to capitalizing on opportunities in the fixed income markets of
emerging economies The fixed income market in emerging countries represents
a new and potentially lucrative area of investment for professionals, but with
great risk. Investing in Emerging Fixed Income Markets shows investors how to
identify solid investment opportunities, assess the risk potential, and develop an
investment approach to enhance long-term returns. Contributors to this book,
among the leading experts from around the world, share their insights, advice,
and knowledge on a range of topics that will help investors make the right
decisions and choices when dealing with emerging fixed income markets. This
fully updated and revised edition of the Handbook of Emerging Fixed Income and
Currency Markets is the best guide for navigating the complicated world of
emerging fixed income markets. Efstathia Pilarinu (Strasbourg, France) is a
consultant specializing in the derivatives and emerging market fixed income
areas. She has worked for several major Wall Street firms, including Salomon
Brothers, Bankers Trust, Societe General. She has a doctorate degree and an
MBA in finance from the University of Tennessee and an undergraduate degree
in mathematics from the University of Patras, Greece. 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. Fabozzi is an adjunct Professor of Finance at Yale
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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 well-rounded guide for those interested in European financial markets With the
advent of the euro and formation of the European Union, financial markets on this
continent are slowly beginning to gain momentum. Individuals searching for
information on these markets have come up empty-until now. The Handbook of
European Fixed Income Markets is the first book written on this burgeoning
market. It contains extensive, in-depth coverage of every aspect of the current
European fixed income markets and their derivatives. This comprehensive
resource includes both a qualitative approach to products, conventions, and
institutions as well as quantitative coverage of valuation and analysis of each
instrument. The Handbook of European Fixed Income Markets introduces
readers to developed markets such as the U.K., France, Germany, Italy, Spain,
and Holland, as well as emerging markets in Eastern Europe. Government and
corporate bond market instruments and institutions are also discussed.
U.S.-based investors, researchers, and academics as well as students and
financial professionals in other parts of the world will all turn to this book for
complete and accurate information on European financial instruments and
markets. Frank J. Fabozzi (New Hope, PA) is a financial consultant, the Editor of
the Journal of Portfolio Management, and Adjunct Professor of Finance at Yale
University's School of Management. Moorad Choudhry (Surrey, UK) is a Vice
President with JPMorgan Chase structured finances services in London.
An informative look at the world of short-term investing and borrowing The Global
Money Markets is the authoritative source on short-term investing and borrowingfrom instruments in the U.S. and U.K., to asset-liability management. It also
clearly demonstrates the various conventions used for money market calculations
and discusses other short-term structured financial products such as assetbacked securities and mortgage-backed securities. Steven V. Mann (Columbia,
SC) is Professor of Finance at the Moore School of Business, University of South
Carolina. He has coauthored two previous books and numerous articles in the
area of investments and works as a consultant to investment/commercial banks
throughout the United States. Moorad Choudhry (Surrey, UK) is a Vice President
of structured finance services with JPMorganChase in London. Prior to that he
worked as a gilt-edged market maker and Treasury trader at ABN Amro Hoare
Govett Sterling Bonds Limited, and as a sterling proprietary trader at Hambros
Bank Limited. Moorad is a Senior Fellow at the Centre for Mathematical Trading
and Finance, City University Business School. 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
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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. 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.
For students enrolled in Fixed Income Securities Courses or Bond Markets Courses. A
Practical Approach to Analyzing Bond Markets Fabozzi's Bond Markets, Analysis and
Strategies offers students practical advice for analyzing bonds and proven portfolio
strategies for achieving client objectives. Using an applied approach, Bond Markets
helps students quickly grasp and apply key concepts without getting bogged down in
theory. The Ninth Edition of Bond Markets introduces students to the state-of-the-art
analytical tools and management strategies currently used by financial industry leaders,
and uses real-world examples to engage students and help them achieve a deeper
understanding of the complex information presented.
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 * Assetbacked 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
Floating-Rate SecuritiesJohn Wiley & Sons
The world’s #1 fixed income book, now with 21 all-new chapters The Handbook of
Fixed Income Securities occupies the top spot as the most authoritative, widely read
reference in the global fixed income marketplace. First published in 1983, this
comprehensive survey of current knowledge features contributions from leading
academics and practitioners and has carved out a niche that cannot and will not be
equaled by any other single sourcebook. Now, the thoroughly revised and updated
seventh edition gives finance professionals the facts and formulas they need to
compete in today’s transformed marketplace. It places increased emphasis on
applications, electronic trading, and global portfolio management, and features new
chapters on topics including: Eurobonds Emerging market debt Credit risk modeling
Synthetics CDOs Transition management And many more
The standard reference for fixed income portfolio managers Despite their conservative
nature, fixed income instruments are among the investment industry's most complex
and potentially risky investments. Fixed Income Mathematics is recognized worldwide
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as the essential professional reference for understanding the concepts and evaluative
methodologies for bonds, mortgage-backed securities, asset-backed securities, and
other fixed income instruments. This fully revised and updated fourth edition features allnew illustrations of the future and present value of money, with appendices on
continuous compounding and new sections and chapters addressing risk measures,
cash flow characteristics of credit-sensitive mortgage-backed and asset-backed
securities, and more.
The essential guide to fixed income portfolio management, from the experts at CFA
Fixed Income Analysis provides authoritative and up-to-date coverage of how
investment professionals analyze and manage fixed income portfolios. With detailed
information from CFA Institute, this guide contains comprehensive, example-driven
presentations of all essential topics in the field to provide value for self-study, general
reference, and classroom use. Readers are first introduced to the fundamental
concepts of fixed income before continuing on to analysis of risk, asset-backed
securities, term structure analysis, and a general framework for valuation that assumes
no prior relevant background. The final section of the book consists of three readings
that build the knowledge and skills needed to effectively manage fixed income
portfolios, giving readers a real-world understanding of how the concepts discussed are
practically applied in client-based scenarios. Part of the CFA Institute Investment
series, this book provides a thorough exploration of fixed income analysis, clearly
presented by experts in the field. Readers gain critical knowledge of underlying
concepts, and gain the skills they need to translate theory into practice. Understand
fixed income securities, markets, and valuation Master risk analysis and general
valuation of fixed income securities Learn how fixed income securities are backed by
pools of assets Explore the relationships between bond yields of different maturities
Investment analysts, portfolio managers, individual and institutional investors and their
advisors, and anyone with an interest in fixed income markets will appreciate this
access to the best in professional quality information. For a deeper understanding of
fixed income portfolio management practices, Fixed Income Analysis is a complete,
essential resource.
Describes the fundamentals of the variouse instruments currently traded, the investment
characteristics that make them attractive to investors, and investment strategies utilizing the ...
Among the major innovations in the financial markets have been interest rate swaps and
swapations, instruments which entail having an arrangement to barter differently structured
payment flows for a particular period of time. These instruments have furnished portfolio and
risk managers and corporate treasurers with a better tool for controlling interest rate risk.
Valuation of Interest Rate Swaps and Swapations explains how interest rate swaps are valued
and the factors that affect their value-an ideal way to manage interest or income payments.
Various valuations approaches and models are covered, with special end-of-chapter questions
and solutions included.
Floating-Rate Securities is the only complete resource on "floaters" that fills the information
void surrounding these complex securities. It explains the basics of floating rate securities, how
to value them, techniques to compute spread measures for relative value analysis, and much
more.
A comprehensive introduction to the key concepts of fixed income analytics The First Edition of
Introduction to Fixed Income Analytics skillfully covered the fundamentals of this discipline and
was the first book to feature Bloomberg screens in examples and illustrations. Since
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publication over eight years ago, the markets have experienced cathartic change. That's why
authors Frank Fabozzi and Steven Mann have returned with a fully updated Second Edition.
This reliable resource reflects current economic conditions, and offers additional chapters on
relative value analysis, value-at-risk measures and information on instruments like TIPS
(treasury inflation protected securities). Offers insights into value-at-risk, relative value
measures, convertible bond analysis, and much more Includes updated charts and
descriptions using Bloomberg screens Covers important analytical concepts used by portfolio
managers Understanding fixed-income analytics is essential in today's dynamic financial
environment. The Second Edition of Introduction to Fixed Income Analytics will help you build a
solid foundation in this field.
Corporate Bonds: Structures & Analysis covers every aspect of corporate bonds, including
bond structures, credit analysis, and investment strategies. This book discusses state-of-theart technology for valuing corporate bonds, as well as innovative new products such as step-up
notes and range notes. Complete with contributions from today's top financial experts,
Corporate Bonds is the definitive reference for this vital market.
In Bond Portfolio Management, Frank Fabozzi, the leading expert in fixed income securities,
explains the latest strategies for maximizing bond portfolio returns. Through in-depth
discussions on different types of bonds, valuation principles, and a wide range of strategies,
Bond Portfolio Management will prepare you for virtually any bond related event-whether your
working on a pension fund or at an insurance company. Key topics include investment
objectives of institutional investors, general principles of bond valuation, measuring interest
rate risk, and evaluating performance. Bond Portfolio Management is an excellent resource for
anyone looking to master one of the world's largest markets, and is a perfect companion to
Fabozzi's successful guide-The Handbook of Fixed-Income Securities.

In The Handbook of Municipal Bonds, editors Sylvan Feldstein and Frank Fabozzi
provide traders, bankers, and advisors—among other industry participants—with a wellrounded 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.
This edition of The Handbook of Mortgage-Backed Securities, the first revision following
the subprime mortgage crisis, is designed to provide not only the fundamentals of these
securities and the investment characteristics that make them attractive to a broad range
of investors, but also extensive coverage on the state-of-the-art strategies for
capitalizing on the opportunities in this market. The book is intended for both the
individual investor and the professional manager. The volume includes contributions
from a wide range of experts most of whom have been actively involved in the evolution
of the mortgage-backed securities market.
The Definitive Guide to Fixed Income Securities—Revised and Updated for the New Era
of Investing For decades, The Handbook of Fixed Income Securities has been the most
trusted resource in the world for fixed income investing. Since the publication of the last
edition, however, the financial markets have experienced major upheavals, introducing
dramatic new opportunities and risks. This completely revised and expanded eighth
edition contains 31 new chapters that bring you up to date on the latest products,
analytical tools, methodologies, and strategies for identifying and capitalizing on the
potential of the fixed income securities market in order to enhance returns. Among the
world’s leading authorities on the subject, Frank J. Fabozzi, along with Steven V.
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Mann, has gathered a powerful global team of leading experts to provide you with the
newest and best techniques for taking advantage of this market. New topics include:
Electronic trading Macro-economic dynamics and the corporate bond market
Leveraged loans Structured and credit-linked notes Exchange-traded funds Covered
bonds Collateralized loan obligations Risk analysis from multifactor fixed income
models High-yield bond portfolio management Distressed structured credit securities
Hedge fund fixed income strategies Credit derivatives valuation and risk Tail risk
hedging Principles of performance attribution Invaluable for its theoretical insights,
unsurpassed in its hands-on guidance, and unequaled in the expertise and authority of
its contributors, this all-new edition of The Handbook of Fixed Income Securities
delivers the information and knowledge you need to stay on top of the market and
ahead of the curve.
An in-depth look at the latest innovations in mortgage-backed securities The largest
sector of the fixed-income market is the mortgage market. Understanding this market is
critical for portfolio managers, as well as issuers who must be familiar with how these
securities are structured. Mortgage-Backed Securities is a timely guide to the
investment characteristics, creation, and analysis of residential real estate-backed
securities. Each chapter contains cutting-edge information for investors, traders, and
other professionals involved in this market, including discussions of structuring
mortgage products-such as agency CMOs and new types of mortgages-and an indepth explanation of the concept of option-adjusted spreads and other analytical
concepts used to assess relative value.
This is the eBook of the printed book and may not include any media, website access
codes, or print supplements that may come packaged with the bound book. For
students enrolled in Fixed Income Securities Courses or Bond Markets Courses. A
Practical Approach to Analyzing Bond Markets Fabozzi's Bond Markets, Analysis and
Strategies offers students practical advice for analyzing bonds and proven portfolio
strategies for achieving client objectives. Using an applied approach, Bond Markets
helps students quickly grasp and apply key concepts without getting bogged down in
theory. Th.
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