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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 alphatransfer to any fixed income
portfolio. With aframework 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 downl oadable 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 aframework 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:
Annette Puente:

The book The Advanced Fixed Income and Derivatives Management Guide (The Wiley Finance Series)
make one feel enjoy for your spare time. Y ou should use to make your capable much more increase. Book
can to become your best friend when you getting stress or having big problem with your subject. If you can
make looking at abook The Advanced Fixed Income and Derivatives Management Guide (The Wiley
Finance Series) being your habit, you can get much more advantages, like add your capable, increase your
knowledge about some or al subjects. Y ou could know everything if you like start and read a publication
The Advanced Fixed Income and Derivatives Management Guide (The Wiley Finance Series). Kinds of
book are several. It means that, science publication or encyclopedia or some others. So , how do you think
about this e-book?

Marlene Childs;

As people who live in the particular modest era should be revise about what going on or information even
knowledge to make all of them keep up with the erawhich is always change and make progress. Some of
you maybe may update themselves by looking at books. It is a good choice for you personally but the
problems coming to anyone is you don't know which you should start with. This The Advanced Fixed
Income and Derivatives Management Guide (The Wiley Finance Series) is our recommendation to make you
keep up with the world. Why, since this book serves what you want and wish in this era.

Carlee Smith:

Playing with family inside a park, coming to see the seaworld or hanging out with friendsis thing that
usually you might have done when you have spare time, then why you don't try point that really opposite
from that. 1 activity that make you not sensation tired but still relaxing, trilling like on roller coaster you
have been ride on and with addition info. Even you love The Advanced Fixed Income and Derivatives
Management Guide (The Wiley Finance Series), you may enjoy both. It isvery good combination right, you
still would like to missit? What kind of hang type isit? Oh come on its mind hangout fellas. What? Still
don't understand it, oh come on its named reading friends.

Beth Kelly:

Many people spending their period by playing outside with friends, fun activity with family or just watching
TV al day every day. Y ou can have new activity to shell out your whole day by looking at a book. Ugh, ya
think reading a book can really hard because you have to bring the book everywhere? It okay you can have
the e-book, delivering everywhere you want in your Mobile phone. Like The Advanced Fixed Income and
Derivatives Management Guide (The Wiley Finance Series) which is getting the e-book version. So , why
not try out this book? Let's notice.
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