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A guide to operating within the global fixed income securities
arena. This book provides coverage of the calculations of
price, accrued interest, yield measures, sensitivity measures,
forward price, futures analytics, and more. The details
provided are helpful to financial professionals.
A comprehensive guide to the current theories and
methodologies intrinsic to fixed-income securities Written by
well-known experts from a cross section of academia and
finance, Handbook of Fixed-Income Securities features a
compilation of the most up-to-date fixed-income securities
techniques and methods. The book presents crucial topics of
fixed income in an accessible and logical format.
Emphasizing empirical research and real-life applications, the
book explores a wide range of topics from the risk and return
of fixed-income investments, to the impact of monetary policy
on interest rates, to the post-crisis new regulatory landscape.
Well organized to cover critical topics in fixed income,
Handbook of Fixed-Income Securities is divided into eight
main sections that feature: • An introduction to fixed-income
markets such as Treasury bonds, inflation-protected
securities, money markets, mortgage-backed securities, and
the basic analytics that characterize them • Monetary policy
and fixed-income markets, which highlight the recent
empirical evidence on the central banks’ influence on interest
rates, including the recent quantitative easing experiments •
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special focus
the most
recent techniques and
methodologies for asset-liability management under
regulatory constraints • The predictability of bond returns with
a critical discussion of the empirical evidence on time-varying
bond risk premia, both in the United States and abroad, and
their sources, such as liquidity and volatility • Advanced
topics, with a focus on the most recent research on term
structure models and econometrics, the dynamics of bond
illiquidity, and the puzzling dynamics of stocks and bonds •
Derivatives markets, including a detailed discussion of the
new regulatory landscape after the financial crisis and an
introduction to no-arbitrage derivatives pricing • Further
topics on derivatives pricing that cover modern valuation
techniques, such as Monte Carlo simulations, volatility
surfaces, and no-arbitrage pricing with regulatory constraints
• Corporate and sovereign bonds with a detailed discussion
of the tools required to analyze default risk, the relevant
empirical evidence, and a special focus on the recent
sovereign crises A complete reference for practitioners in the
fields of finance, business, applied statistics, econometrics,
and engineering, Handbook of Fixed-Income Securities is
also a useful supplementary textbook for graduate and MBAlevel courses on fixed-income securities, risk management,
volatility, bonds, derivatives, and financial markets. Pietro
Veronesi, PhD, is Roman Family Professor of Finance at the
University of Chicago Booth School of Business, where he
teaches Masters and PhD-level courses in fixed income, risk
management, and asset pricing. Published in leading
academic journals and honored by numerous awards, his
research focuses on stock and bond valuation, return
predictability, bubbles and crashes, and the relation between
asset prices and government policies.
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Revised and Updated for the New Era of Investing
For decades, The Handbook of Fixed Income
Securities has been the most trusted resource in the
world for fixed income investing. Since the
publication of the last edition, however, the financial
markets have experienced major upheavals,
introducing dramatic new opportunities and risks.
This completely revised and expanded eighth edition
contains 31 new chapters that bring you up to date
on the latest products, analytical tools,
methodologies, and strategies for identifying and
capitalizing on the potential of the fixed income
securities market in order to enhance returns.
Among the world's leading authorities on the subject,
Frank J. Fabozzi, along with Steven V. Mann, has
gathered a powerful global team of leading experts
to provide you with the newest and best techniques
for taking advantage of this market. New topics
include: Electronic trading Macro-economic
dynamics and the corporate bond market Leveraged
loans Structured and credit-linked notes Exchangetraded funds Covered bonds Collateralized loan
obligations Risk analysis from multifactor fixed
income models High-yield bond portfolio
management Distressed structured credit securities
Hedge fund fixed income strategies Credit
derivatives valuation and risk Tail risk hedging
Principles of performance attribution Invaluable for
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guidance, and unequaled in the expertise and
authority of its contributors, this all-new edition of
The Handbook of Fixed Income Securities delivers
the information and knowledge you need to stay on
top of the market and ahead of the curve.
This revised edition covers a range of issues in the
field of fixed-income options, including portfolio and
trading strategies, valuing securities and embedded
options, and risk control tool with option features.
Option characteristics, contracts and pricing are
provided, and the text also covers trading, hedging
and arbitrage.
The Handbook of Fixed Income Securities, Eighth
EditionMcGraw Hill Professional
The world’s #1 fixed income book, now with 21 all-new
chapters The Handbook of Fixed Income Securities occupies
the top spot as the most authoritative, widely read reference
in the global fixed income marketplace. First published in
1983, this comprehensive survey of current knowledge
features contributions from leading academics and
practitioners and has carved out a niche that cannot and will
not be equaled by any other single sourcebook. Now, the
thoroughly revised and updated seventh edition gives finance
professionals the facts and formulas they need to compete in
today’s transformed marketplace. It places increased
emphasis on applications, electronic trading, and global
portfolio management, and features new chapters on topics
including: Eurobonds Emerging market debt Credit risk
modeling Synthetics CDOs Transition management And
many more
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securities?updated and revised with everything you
need to succeed in today’s market The Handbook of
Fixed Income Securities has been the most trusted
resource for fixed income investing for decades,
providing everything sophisticated investors need to
analyze, value, and manage fixed income
instruments and their derivatives. But this market
has changed dramatically since the last edition was
published, so the author has revised and updated his
classic guide to put you ahead of the curve. With
chapters written by the leading experts in their fields,
The Handbook of Fixed Income Securities, Ninth
Edition provides expert discussions about: Basics of
Fixed Income Analytics Treasuries, Agency,
Municipal, and Corporate Bonds Mortgage-Backed
and Asset-Backed Securities The Yield Curve and
the Term Structure Valuation and Relative Value
Credit Analysis Portfolio Management and Strategies
Derivative Instruments and their Applications
Performance Attribution Analysis The Handbook of
Fixed Income Securities is the most inclusive, up-todate source available for fixed income facts and
analyses. Its invaluable perspective and insights will
help you enhance investment returns and avoid poor
performance in the fixed income market.
The Definitive Guide to Fixed Income
Securities—Revised and Updated for the New Era of
Investing For decades, The Handbook of Fixed
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resource in the world for fixed income investing.
Since the publication of the last edition, however, the
financial markets have experienced major
upheavals, introducing dramatic new opportunities
and risks. This completely revised and expanded
eighth edition contains 31 new chapters that bring
you up to date on the latest products, analytical
tools, methodologies, and strategies for identifying
and capitalizing on the potential of the fixed income
securities market in order to enhance returns.
Among the world’s leading authorities on the
subject, Frank J. Fabozzi, along with Steven V.
Mann, has gathered a powerful global team of
leading experts to provide you with the newest and
best techniques for taking advantage of this market.
New topics include: Electronic trading Macroeconomic dynamics and the corporate bond market
Leveraged loans Structured and credit-linked notes
Exchange-traded funds Covered bonds
Collateralized loan obligations Risk analysis from
multifactor fixed income models High-yield bond
portfolio management Distressed structured credit
securities Hedge fund fixed income strategies Credit
derivatives valuation and risk Tail risk hedging
Principles of performance attribution Invaluable for
its theoretical insights, unsurpassed in its hands-on
guidance, and unequaled in the expertise and
authority of its contributors, this all-new edition of
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the information and knowledge you need to stay on
top of the market and ahead of the curve.
A well-rounded guide for those interested in
European financial markets With the advent of the
euro and formation of the European Union, financial
markets on this continent are slowly beginning to
gain momentum. Individuals searching for
information on these markets have come up emptyuntil now. The Handbook of European Fixed Income
Markets is the first book written on this burgeoning
market. It contains extensive, in-depth coverage of
every aspect of the current European fixed income
markets and their derivatives. This comprehensive
resource includes both a qualitative approach to
products, conventions, and institutions as well as
quantitative coverage of valuation and analysis of
each instrument. The Handbook of European Fixed
Income Markets introduces readers to developed
markets such as the U.K., France, Germany, Italy,
Spain, and Holland, as well as emerging markets in
Eastern Europe. Government and corporate bond
market instruments and institutions are also
discussed. U.S.-based investors, researchers, and
academics as well as students and financial
professionals in other parts of the world will all turn
to this book for complete and accurate information
on European financial instruments and markets.
Frank J. Fabozzi (New Hope, PA) is a financial
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Management, and Adjunct Professor of Finance at
Yale University's School of Management. Moorad
Choudhry (Surrey, UK) is a Vice President with
JPMorgan Chase structured finances services in
London.
From The Handbook of Fixed Income Securities--the
most authoritative, widely read reference in the
global fixed income marketplace--comes this sample
chapter. This comprehensive survey of current
knowledge features contributions from leading
academics and practitioners and is not equaled by
any other single sourcebook. Now, the thoroughly
revised and updated seventh edition gives you the
facts and formulas you need to compete in today's
transformed marketplace. It places increased
emphasis on applications, electronic trading, and
global portfolio management.
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