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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:

Trisha Sherman:

What do you about book? It is not important together with you? Or just adding material when you really
need something to explain what the ones you have problem? How about your extra time? Or are you busy
person? If you don't have spare time to try and do others business, it is gives you the sense of being bored
faster. And you have extra time? What did you do? Everybody has many questions above. The doctor has to
answer that question because just their can do this. It said that about guide. Book is familiar in each person.
Yes, it is correct. Because start from on guardería until university need this particular The Advanced Fixed
Income and Derivatives Management Guide (The Wiley Finance Series) to read.

Mary York:

People live in this new day time of lifestyle always aim to and must have the extra time or they will get wide
range of stress from both way of life and work. So , if we ask do people have spare time, we will say
absolutely without a doubt. People is human not only a robot. Then we consult again, what kind of activity
have you got when the spare time coming to you of course your answer will certainly unlimited right. Then
ever try this one, reading publications. It can be your alternative within spending your spare time, often the
book you have read is usually The Advanced Fixed Income and Derivatives Management Guide (The Wiley
Finance Series).

Kim Townsend:

Your reading 6th sense will not betray an individual, why because this The Advanced Fixed Income and
Derivatives Management Guide (The Wiley Finance Series) reserve written by well-known writer we are
excited for well how to make book that may be understand by anyone who also read the book. Written with
good manner for you, dripping every ideas and creating skill only for eliminate your own hunger then you
still uncertainty The Advanced Fixed Income and Derivatives Management Guide (The Wiley Finance
Series) as good book not merely by the cover but also by the content. This is one e-book that can break don't
assess book by its handle, so do you still needing an additional sixth sense to pick this specific!? Oh come on
your reading sixth sense already said so why you have to listening to yet another sixth sense.

Cathy Duran:

You are able to spend your free time to learn this book this e-book. This The Advanced Fixed Income and
Derivatives Management Guide (The Wiley Finance Series) is simple to bring you can read it in the
recreation area, in the beach, train and soon. If you did not have much space to bring the particular printed
book, you can buy the actual e-book. It is make you much easier to read it. You can save typically the book
in your smart phone. Consequently there are a lot of benefits that you will get when one buys this book.
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