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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:

Peggy Hardman:

Within other case, little folks like to read book The Advanced Fixed Income and Derivatives Management
Guide (The Wiley Finance Series). You can choose the best book if you want reading a book. Providing we
know about how is important any book The Advanced Fixed Income and Derivatives Management Guide
(The Wiley Finance Series). You can add know-how and of course you can around the world by the book.
Absolutely right, since from book you can realize everything! From your country until foreign or abroad you
can be known. About simple matter until wonderful thing you can know that. In this era, we can easily open
a book as well as searching by internet product. It is called e-book. You may use it when you feel bored stiff
to go to the library. Let's study.

Steven Connell:

Book is actually written, printed, or outlined for everything. You can recognize everything you want by a
reserve. Book has a different type. As you may know that book is important matter to bring us around the
world. Close to that you can your reading expertise was fluently. A book The Advanced Fixed Income and
Derivatives Management Guide (The Wiley Finance Series) will make you to always be smarter. You can
feel more confidence if you can know about anything. But some of you think that will open or reading a
book make you bored. It isn't make you fun. Why they could be thought like that? Have you looking for best
book or acceptable book with you?

Jose Lloyd:

Hey guys, do you desires to finds a new book to learn? May be the book with the subject The Advanced
Fixed Income and Derivatives Management Guide (The Wiley Finance Series) suitable to you? Often the
book was written by renowned writer in this era. The actual book untitled The Advanced Fixed Income and
Derivatives Management Guide (The Wiley Finance Series)is a single of several books that everyone read
now. This specific book was inspired many people in the world. When you read this e-book you will enter
the new shape that you ever know previous to. The author explained their strategy in the simple way,
therefore all of people can easily to be aware of the core of this publication. This book will give you a lot of
information about this world now. To help you see the represented of the world in this particular book.

Carol Stripling:

Reading a e-book make you to get more knowledge from the jawhorse. You can take knowledge and
information from the book. Book is created or printed or outlined from each source that filled update of
news. Within this modern era like at this point, many ways to get information are available for you. From
media social like newspaper, magazines, science publication, encyclopedia, reference book, story and comic.
You can add your understanding by that book. Do you want to spend your spare time to open your book? Or
just seeking the The Advanced Fixed Income and Derivatives Management Guide (The Wiley Finance



Series) when you needed it?
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