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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:

Frank Lach:

This The Advanced Fixed Income and Derivatives Management Guide (The Wiley Finance Series) book is
simply not ordinary book, you have it then the world is in your hands. The benefit you get by reading this
book is usually information inside this reserve incredible fresh, you will get data which is getting deeper you
read a lot of information you will get. This particular The Advanced Fixed Income and Derivatives
Management Guide (The Wiley Finance Series) without we understand teach the one who examining it
become critical in imagining and analyzing. Don't end up being worry The Advanced Fixed Income and
Derivatives Management Guide (The Wiley Finance Series) can bring any time you are and not make your
carrier space or bookshelves' grow to be full because you can have it inside your lovely laptop even phone.
This The Advanced Fixed Income and Derivatives Management Guide (The Wiley Finance Series) having
very good arrangement in word as well as layout, so you will not sense uninterested in reading.

Donna Macdonald:

The particular book The Advanced Fixed Income and Derivatives Management Guide (The Wiley Finance
Series) has a lot associated with on it. So when you check out this book you can get a lot of advantage. The
book was published by the very famous author. Mcdougal makes some research previous to write this book.
This particular book very easy to read you will get the point easily after reading this book.

Daniel Young:

Do you like reading a e-book? Confuse to looking for your preferred book? Or your book was rare? Why so
many issue for the book? But any kind of people feel that they enjoy to get reading. Some people likes
looking at, not only science book and also novel and The Advanced Fixed Income and Derivatives
Management Guide (The Wiley Finance Series) as well as others sources were given expertise for you. After
you know how the fantastic a book, you feel desire to read more and more. Science e-book was created for
teacher as well as students especially. Those publications are helping them to add their knowledge. In some
other case, beside science publication, any other book likes The Advanced Fixed Income and Derivatives
Management Guide (The Wiley Finance Series) to make your spare time more colorful. Many types of book
like this.

Kimberly Moore:

What is your hobby? Have you heard which question when you got pupils? We believe that that question
was given by teacher with their students. Many kinds of hobby, Every individual has different hobby. And
also you know that little person such as reading or as examining become their hobby. You need to
understand that reading is very important along with book as to be the thing. Book is important thing to
incorporate you knowledge, except your current teacher or lecturer. You discover good news or update
regarding something by book. A substantial number of sorts of books that can you choose to use be your



object. One of them is niagra The Advanced Fixed Income and Derivatives Management Guide (The Wiley
Finance Series).
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