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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 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.
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From reader reviews:

Paul Erdmann:

Reading a e-book can be one of a lot of activity that everyone in the world likes. Do you like reading book
therefore. There are a lot of reasons why people like it. First reading a e-book will give you a lot of new
information. When you read a book you will get new information mainly because book is one of a number of
ways to share the information or even their idea. Second, reading a book will make an individual more
imaginative. When you reading through a book especially tale fantasy book the author will bring you to
imagine the story how the figures do it anything. Third, you may share your knowledge to other folks. When
you read this The Advanced Fixed Income and Derivatives Management Guide (The Wiley Finance Series),
you are able to tells your family, friends along with soon about yours book. Your knowledge can inspire the
mediocre, make them reading a book.

Orville Norman:

The guide with title The Advanced Fixed Income and Derivatives Management Guide (The Wiley Finance
Series) has lot of information that you can understand it. You can get a lot of profit after read this book. That
book exist new knowledge the information that exist in this book represented the condition of the world
today. That is important to yo7u to understand how the improvement of the world. This kind of book will
bring you within new era of the syndication. You can read the e-book on the smart phone, so you can read
that anywhere you want.

Barbie Brookins:

Would you one of the book lovers? If yes, do you ever feeling doubt when you find yourself in the book
store? Attempt to pick one book that you just dont know the inside because don't determine book by its
include may doesn't work at this point is difficult job because you are scared that the inside maybe not seeing
that fantastic as in the outside seem likes. Maybe you answer might be The Advanced Fixed Income and
Derivatives Management Guide (The Wiley Finance Series) why because the excellent cover that make you
consider regarding the content will not disappoint a person. The inside or content is fantastic as the outside or
cover. Your reading sixth sense will directly make suggestions to pick up this book.

John Hayes:

Don't be worry when you are afraid that this book will certainly filled the space in your house, you might
have it in e-book method, more simple and reachable. This particular The Advanced Fixed Income and
Derivatives Management Guide (The Wiley Finance Series) can give you a lot of friends because by you
considering this one book you have matter that they don't and make an individual more like an interesting
person. This particular book can be one of one step for you to get success. This guide offer you information
that might be your friend doesn't know, by knowing more than additional make you to be great persons. So ,
why hesitate? We should have The Advanced Fixed Income and Derivatives Management Guide (The Wiley



Finance Series).
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