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A comprehensive guide to the current theories and methodologiesintrinsic 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 technigues and methods. The
book presents crucial topics of fixed-incomein an accessible and logical format. Emphasizing empirical
research and real-life applications, the book explores awide 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 topicsin fixed income, Handbook of Fixed-Income Securitiesis divided into
eight main sections that feature:

- Anintroduction 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

- Interest rate risk measurement and management with a special focus on the most recent techniques and
methodol ogies 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 U.S. and abroad, and its sources, such as liquidity and volatility

- Advanced topics, which focuses 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, which includes a detailed discussion of the new regulatory landscape after the
financial crisis aswell as an introduction to no-arbitrage derivatives pricing

- Further topics on derivatives pricing that covers modern valuation techniques, such as Monte Carlo
simulations, volatility surfaces, and no-arbitrage pricing with regulatory constraints

- Corporate and sovereign bonds with adetailed discussion of the tools required to analyze default risk, the
relevant empirical evidence, and a specia focus on the recent sovereign crises

A complete reference for practitionersin the fields of finance, business, applied statistics, econometrics, and
engineering, Handbook of Fixed-Income Securitiesis also a useful supplementary textbook for graduate and
MBA-level courses on fixed-income securities, risk management, volatility, equities, bonds, derivatives, and
financial markets.
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From reader reviews:
Robert Monson:

Why don't make it to become your habit? Right now, try to prepare your time to do the important work, like
looking for your favorite guide and reading a publication. Beside you can solve your problem; you can add
your knowledge by the publication entitled Handbook of Fixed-Income Securities (Wiley Handbooks in
Financial Engineering and Econometrics). Try to make book Handbook of Fixed-Income Securities (Wiley
Handbooks in Financial Engineering and Econometrics) as your friend. It means that it can for being your
friend when you sense alone and beside those of course make you smarter than ever before. Yeah, itisvery
fortuned to suit your needs. The book makes you alot more confidence because you can know every thing
by the book. So , we should make new experience in addition to knowledge with this book.

Marie Brenneman:

Inside other case, little people like to read book Handbook of Fixed-Income Securities (Wiley Handbooks in
Financial Engineering and Econometrics). Y ou can choose the best book if you love reading a book. Aslong
as we know about how is important a book Handbook of Fixed-1ncome Securities (Wiley Handbooks in
Financial Engineering and Econometrics). Y ou can add know-how and of course you can around the world
by way of abook. Absolutely right, because from book you can understand everything! From your country
until finally foreign or abroad you will end up known. About simple point until wonderful thing you are able
to know that. In this era, we can open a book or maybe searching by internet gadget. It is called e-book. Y ou
can use it when you feel fed up to go to the library. Let's study.

Jose Gower :

The reserve untitled Handbook of Fixed-Income Securities (Wiley Handbooksin Financial Engineering and
Econometrics) is the e-book that recommended to you to see. Y ou can see the quality of the publication
content that will be shown to anyone. The language that creator use to explained their way of doing
something is easily to understand. The article author was did alot of study when write the book, hence the
information that they share for you is absolutely accurate. Y ou aso could possibly get the e-book of
Handbook of Fixed-Income Securities (Wiley Handbooks in Financial Engineering and Econometrics) from
the publisher to make you much more enjoy free time.

Douglas Elem:

Do you have something that that suits you such as book? The book lovers usually prefer to select book like
comic, short story and the biggest an example may be novel. Now, why not striving Handbook of Fixed-
Income Securities (Wiley Handbooks in Financial Engineering and Econometrics) that give your satisfaction
preference will be satisfied by means of reading this book. Reading habit al over the world can be said as the
way for people to know world far better then how they react toward the world. It can't be said constantly that
reading routine only for the geeky individual but for al of you who wants to always be success person. So,



for every you who want to start looking at as your good habit, you may pick Handbook of Fixed-Income
Securities (Wiley Handbooks in Financial Engineering and Econometrics) become your own starter.
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