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This updated and expanded second edition of the Bond Markets, Analysis and
Strategies Global Edition provides a user-friendly introduction to the subject, Taking a
clear structural framework, it guides the reader through the subject's core elements. A
flowing writing style combines with the use of illustrations and diagrams throughout the
text to ensure the reader understands even the most complex of concepts. This
succinct and enlightening overview is a required reading for all those interested in the
subject . We hope you find this book useful in shaping your future career & Business.
Feel free to send us your inquiries related to our publications to info@pwpublishers.pw
This is the eBook of the printed book and may not include any media, website access
codes, or print supplements that may come packaged with the bound book. For
students enrolled in Fixed Income Securities Courses or Bond Markets Courses. A
Practical Approach to Analyzing Bond Markets Fabozzi's Bond Markets, Analysis and
Strategies offers students practical advice for analyzing bonds and proven portfolio
strategies for achieving client objectives. Using an applied approach, Bond Markets
helps students quickly grasp and apply key concepts without getting bogged down in
theory. Th.
Never HIGHLIGHT a Book Again! Virtually all of the testable terms, concepts, persons,
places, and events from the textbook are included. Cram101 Just the FACTS101
studyguides give all of the outlines, highlights, notes, and quizzes for your textbook with
optional online comprehensive practice tests. Only Cram101 is Textbook Specific.
Accompanys: 9780130497826 .
This work has been selected by scholars as being culturally important, and is part of the
knowledge base of civilization as we know it. This work was reproduced from the
original artifact, and remains as true to the original work as possible. Therefore, you will
see the original copyright references, library stamps (as most of these works have been
housed in our most important libraries around the world), and other notations in the
work. This work is in the public domain in the United States of America, and possibly
other nations. Within the United States, you may freely copy and distribute this work, as
no entity (individual or corporate) has a copyright on the body of the work. As a
reproduction of a historical artifact, this work may contain missing or blurred pages,
poor pictures, errant marks, etc. Scholars believe, and we concur, that this work is
important enough to be preserved, reproduced, and made generally available to the
public. We appreciate your support of the preservation process, and thank you for being
an important part of keeping this knowledge alive and relevant.
This collection of papers grew from a research study that indicated the need for public
and private sector diversification in the wake of the most recent Asian financial crisis. In
particular, the domestic capital market is emphasized as a fertile source of investment
that has not been successfully utilized for development financing. The importance of
domestic bond markets is stressed as one of the instruments that could help put
resources to more productive use and become a viable alternative source of financing
for development projects. Crucial information for mobilizing long-term private sources of
financing at the local government level is also discussed.
Local currency bond markets in ASEAN+3 play an important role in diversifying
financial intermediary channels and mitigating the impacts of financial crises. They also
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have the potential to help mobilize developing Asia's significant savings to meet the
region's enormous infrastructure investment needs. Drawing extensively on knowledge
generated by the ASEAN+3 Bond Market Forum, the publication looks at the essential
building blocks and the enabling environment for these markets, as well as the roles of
government, relevant authorities, and market participants.
The bond market is a key securities market and emerging economies present exciting,
new investment opportunities. This timely book provides insights into these emerging
bond markets through empirical models and analytical databases, i.e. Bloomberg,
Eikon Refinitiv and the Russian Cbonds. The book looks at the dynamics of the
development of emerging bond markets, their competitiveness, features and patterns
using macro and micro level data. It also takes into consideration various securities
type i.e. government, corporate, sub-federal and municipal bonds, to identify respective
challenges and risks. The book also analyses factors that may inhibit or stimulate a wellbalanced financial market. It includes case studies of Asian, Latin American and
Russian bond markets, as also as cross-country comparisons. It will be a useful
reference for anyone who is interested to learn more of the bond market and the
modelling techniques for critical data analysis.
The bond markets are a vital part of the world economy. The fourth edition of Professor
Moorad Choudhry's benchmark reference text An Introduction to Bond Markets brings
readers up to date with latest developments and market practice, including the impact
of the financial crisis and issues of relevance for investors. This book offers a detailed
yet accessible look at bond instruments, and is aimed specifically at newcomers to the
market or those unfamiliar with modern fixed income products. The author capitalises
on his wealth of experience in the fixed income markets to present this concise yet indepth coverage of bonds and associated derivatives. Topics covered include: Bond
pricing and yield Duration and convexity Eurobonds and convertible bonds Structured
finance securities Interest-rate derivatives Credit derivatives Relative value trading
Related topics such as the money markets and principles of risk management are also
introduced as necessary background for students and practitioners. The book is
essential reading for all those who require an introduction to the financial markets.

The updated edition of a widely used textbook that covers fundamental features
of bonds, analytical techniques, and portfolio strategy. This new edition of a
widely used textbook covers types of bonds and their key features, analytical
techniques for valuing bonds and quantifying their exposure to changes in
interest rates, and portfolio strategies for achieving a client’s objectives. It
includes real-world examples and practical applications of principles as provided
by third-party commercial vendors. This tenth edition has been substantially
updated, with two new chapters covering the theory and history of interest rates
and the issues associated with bond trading. Although all chapters have been
updated, particularly those covering structured products, the chapters on
international bonds and managing a corporate bond portfolio have been
completely revised. The book covers the basic analytical framework necessary to
understand the pricing of bonds and their investment characteristics; sectors of
the debt market, including Treasury securities, corporate bonds, municipal bonds,
and structured products (residential and commercial mortgage-backed securities
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and asset-backed securities); collective investment vehicles; methodologies for
valuing bonds and derivatives; corporate bond credit risk; portfolio management,
including the fundamental and quantitative approaches; and instruments that can
be used to control portfolio risk.
A concise, yet comprehensive, guidebook that addresses the practical aspects of
investing in fixed income investments The Investor’s Guidebook series presents
investment vehicles and strategies from both the issuers’ and the investors’
perspectives. Starting with basic concepts and then building to state-of-the-art
pricing models, strategies, and tactics, these succinct handbooks will be useful
for everyone from new hires through experienced professionals. Unlike most
books, which are read once and sit on the shelf, professionals will refer to these
books repeatedly throughout their careers.
This comprehensive textbook on bonds takes a practical real-world approach
focusing on the bond market and the tools for managing bond portfolios. It
includes a detailed discussion of each type of bond and interest rate derivative.
The text features comprehensive discussion of not only the instruments, but their
investment characteristics, the state-of-the art technology for valuing them, and
portfolio strategies for using them.
Fixed income practitioners need to understand the conceptualframeworks of their
field; to master its quantitative tool-kit; andto be well-versed in its cash-flow and
pricing conventions.Fixed Income Securities, Third Edition by Bruce Tuckman
andAngel Serrat is designed to balance these three objectives. Thebook presents
theory without unnecessary abstraction; quantitativetechniques with a minimum
of mathematics; and conventions at auseful level of detail. The book begins with
an overview of global fixed income marketsand continues with the fundamentals,
namely, arbitrage pricing,interest rates, risk metrics, and term structure models to
pricecontingent claims. Subsequent chapters cover individual markets
andsecurities: repo, rate and bond forwards and futures, interest rateand basis
swaps, credit markets, fixed income options, andmortgage-backed-securities.
Fixed Income Securities, Third Edition is full ofexamples, applications, and case
studies. Practically everyquantitative concept is illustrated through real market
data. Thispractice-oriented approach makes the book particularly useful forthe
working professional. This third edition is a considerable revision and expansion
ofthe second. Most examples have been updated. The chapters on fixedincome
options and mortgage-backed securities have beenconsiderably expanded to
include a broader range of securities andvaluation methodologies. Also, three
new chapters have been added:the global overview of fixed income markets; a
chapter on corporatebonds and credit default swaps; and a chapter on
discounting withbases, which is the foundation for the relatively recent practiceof
discounting swap cash flows with curves based on money marketrates. [FOR
THE UNIVERSITY EDITION] This university edition includes problems which
students can useto test and enhance their understanding of the text.
This handbook is a comprehensive and authoritative reference for both senior
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policymakers—those responsible for the development of government bond
markets in their own countries—and all individuals responsible for guiding the
market development process at the operational level—those who have a
substantial need to understand the policy issues involved.
In Bond Portfolio Management, Frank Fabozzi, the leading expert in fixed income
securities, explains the latest strategies for maximizing bond portfolio returns.
Through in-depth discussions on different types of bonds, valuation principles,
and a wide range of strategies, Bond Portfolio Management will prepare you for
virtually any bond related event-whether your working on a pension fund or at an
insurance company. Key topics include investment objectives of institutional
investors, general principles of bond valuation, measuring interest rate risk, and
evaluating performance. Bond Portfolio Management is an excellent resource for
anyone looking to master one of the world's largest markets, and is a perfect
companion to Fabozzi's successful guide-The Handbook of Fixed-Income
Securities.
An accessible guide to the essential elements of debt markets and their analysis
Debt Markets and Analysis provides professionals and finance students alike with
an exposition on debt that will take them from the basic concepts, strategies, and
fundamentals to a more detailed understanding of advanced approaches and
models. Strong visual attributes include consistent elements that function as
additional learning aids, such as: Key Points, Definitions, Step-by-Step, Do It
Yourself, and Bloomberg functionality Offers a solid foundation in understanding
the complexities and subtleties involved in the evaluation, selection, and
management of debt Provides insights on taking the ideas covered and applying
them to real-world investment decisions Engaging and informative, Debt Markets
and Analysis provides practical guidance to excelling at this difficult endeavor.
Never HIGHLIGHT a Book Again! Virtually all of the testable terms, concepts,
persons, places, and events from the textbook are included. Cram101 Just the
FACTS101 studyguides give all of the outlines, highlights, notes, and quizzes for
your textbook with optional online comprehensive practice tests. Only Cram101 is
Textbook Specific. Accompanys: 9780132743549 .
Explains the significance of interest-on-interest and introduces the concept of
realized compound yield, which can be used to predict future bond values
In order to effectively employ portfolio strategies that cancontrol interest rate risk
and/or enhance returns, you mustunderstand the forces that drive bond markets,
as well as thevaluation and risk management practices of these
complexsecurities. In Advanced Bond Portfolio Management,Frank Fabozzi,
Lionel Martellini, and Philippe Priaulet havebrought together more than thirty
experienced bond marketprofessionals to help you do just that. Divided into six
comprehensive parts, Advanced BondPortfolio Management will guide you
through thestate-of-the-art techniques used in the analysis of bonds and
bondportfolio management. Topics covered include: General background
information on fixed-income markets and bondportfolio strategies The design of a
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strategy benchmark Various aspects of fixed-income modeling that will provide
keyingredients in the implementation of an efficient portfolio andrisk management
process Interest rate risk and credit risk management Risk factors involved in the
management of an internationalbond portfolio Filled with in-depth insight and
expert advice, AdvancedBond Portfolio Management is a valuable resource for
anyoneinvolved or interested in this important industry.
The Bond and Money Markets is an invaluable reference to all aspects of fixed
income markets and instruments. It is highly regarded as an introduction and an
advanced text for professionals and graduate students. Features comprehensive
coverage of: * Government and Corporate bonds, Eurobonds, callable bonds,
convertibles * Asset-backed bonds including mortgages and CDOs * Derivative
instruments including futures, swaps, options, structured products * Interest-rate
risk, duration analysis, convexity, and the convexity bias * The money markets,
repo markets, basis trading, and asset/liability management * Term structure
models, estimating and interpreting the yield curve * Portfolio management and
strategies,total return framework, constructing bond indices * A stand alone
reference book on interest rate swaps, the money markets, financial market
mathematics, interest-rate futures and technical analysis * Includes introductory
coverage of very specialised topics (for which one previously required several
texts) such as VaR, Asset & liability management and credit derivatives *
Combines accessible style with advanced level topics
Bond Markets, Analysis, and Strategies, tenth editionMIT Press
The substantially revised fifth edition of a textbook covering the wide range of
instruments available in financial markets, with a new emphasis on risk
management. Over the last fifty years, an extensive array of instruments for
financing, investing, and controlling risk has become available in financial
markets, with demand for these innovations driven by the needs of investors and
borrowers. The recent financial crisis offered painful lessons on the
consequences of ignoring the risks associated with new financial products and
strategies. This substantially revised fifth edition of a widely used text covers
financial product innovation with a new emphasis on risk management and
regulatory reform. Chapters from the previous edition have been updated, and
new chapters cover material that reflects recent developments in financial
markets. The book begins with an introduction to financial markets, offering a
new chapter that provides an overview of risk—including the key elements of
financial risk management and the identification and quantification of risk. The
book then covers market participants, including a new chapter on collective
investment products managed by asset management firms; the basics of cash
and derivatives markets, with new coverage of financial derivatives and
securitization; theories of risk and return, with a new chapter on return
distributions and risk measures; the structure of interest rates and the pricing of
debt obligations; equity markets; debt markets, including chapters on money
market instruments, municipal securities, and credit sensitive securitized
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products; and advanced coverage of derivative markets. Each chapter ends with
a review of key points and questions based on the material covered.
For students enrolled in Fixed Income Securities Courses or Bond Markets
Courses. An applied approach to understanding bond markets. Through its
applied approach, Fabozzi's Bond Markets prepares students to analyze the
bond market and manage bond portfolios without getting bogged down in the
theory. This edition has been streamlined and updated with new content, and
features overall enhancements based on previous editions' reader and instructor
feedback.
Never HIGHLIGHT a Book Again Includes all testable terms, concepts, persons,
places, and events. Cram101 Just the FACTS101 studyguides gives all of the
outlines, highlights, and quizzes for your textbook with optional online
comprehensive practice tests. Only Cram101 is Textbook Specific. Accompanies:
9780872893795. This item is printed on demand.
Everything on Treasuries, munis, bond funds, and more! The bond buyer’s
answer book—updated for the new economy “As in the first two editions, this third
edition of The Bond Book continues to be the ideal reference for the individual
investor. It has all the necessary details, well explained and illustrated without
excessive mathematics. In addition to providing this essential content, it is
extremely well written.” —James B. Cloonan, Chairman, American Association of
Individual Investors “Annette Thau makes the bond market interesting,
approachable, and clear. As much as investors will continue to depend on fixedincome securities during their retirement years, they’ll need an insightful guide
that ensures they’re appropriately educated and served. The Bond Book does
just that.” —Jeff Tjornejoh, Research Director, U.S. and Canada, Lipper,
Thomson Reuters “Not only a practical and easy-to-understand guide for the
novice, but also a comprehensive reference for professionals. Annette Thau
provides the steps to climb to the top of the bond investment ladder. The Bond
Book should be a permanent fixture in any investment library!” —Thomas J.
Herzfeld, President, Thomas Herzfeld Advisors, Inc. “If the financial crisis of
recent years has taught us anything, it’s buyer beware. Fact is, bonds can be
just as risky as stocks. That’s why Annette Thau’s new edition of The Bond
Book is essential reading for investors who want to know exactly what’s in their
portfolios. It also serves as an excellent guide for those of us who are getting
older and need to diversify into fixed income.” —Jean Gruss, Southwest Florida
Editor, Gulf Coast Business Review, and former Managing Editor, Kiplinger’s
Retirement Report About the Book The financial crisis of 2008 caused major
disruptions to every sector of the bond market and left even the savviest
investors confused about the safety of their investments. To serve these
investors and anyone looking to explore opportunities in fixed-income investing,
former bond analyst Annette Thau builds on the features and authority that made
the first two editions bestsellers in the thoroughly revised, updated, and
expanded third edition of The Bond Book. This is a one-stop resource for both
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seasoned bond investors looking for the latest information on the fixed-income
market and equities investors planning to diversify their holdings. Writing in plain
English, Thau presents cutting-edge strategies for making the best bondinvesting decisions, while explaining how to assess risks and opportunities. She
also includes up-to-date listings of online resources with bond prices and other
information. Look to this all-in-one guide for information on such critical topics as:
Buying individual bonds or bond funds The ins and outs of open-end funds,
closed-end funds, and exchangetraded funds (ETFs) The new landscape for
municipal bonds: the changed rating scales, the near demise of bond insurance,
and Build America Bonds (BABs) The safest bond funds Junk bonds (and
emerging market bonds) Buying Treasuries without paying a commission From
how bonds work to how to buy and sell them to what to expect from them, The
Bond Book, third edition, is a must-read for individual investors and financial
advisers who want to enhance the fixed-income allocation of their portfolios.
Never HIGHLIGHT a Book Again! Virtually all of the testable terms, concepts, persons,
places, and events from the textbook are included. Cram101 Just the FACTS101
studyguides give all of the outlines, highlights, notes, and quizzes for your textbook with
optional online comprehensive practice tests. Only Cram101 is Textbook Specific.
Accompanys: 9780136078975 .
In recorded financial history, there are almost no occasions, other than the present,
where a significant portion of the global bond markets has been trading at negative
nominal yields. Is this an anomaly or what will be the normal state of the financial
markets in years to come? This monograph investigates the ongoing debate between
the pros and cons of negative nominal yields and the economic rationale(s) that are
used to justify or criticize underlying policies. Even in academic circles, few agree on
the costs and benefits of negative yields. Surveying the global bond markets of the day,
I find the impact of negative yields in almost all regions and sectors, though sovereign
bond markets, which are closest to monetary policy, are the dominant category of
bonds with negative yields. I next look at the participants in the negatively yielding bond
market and at the motivations that justify their actions. The conclusion is that although
different participants might have different reasons to buy negatively yielding bonds,
their collective action is certainly responsible for creating a local equilibrium in which
these markets clear. Central bank policy is the next focus in this monograph, and I
discuss in depth the economic rationale as propounded by one such bank, the
European Central Bank. I conclude with a discussion of the blurring lines between
monetary and fiscal policy, which are likely to become centerpieces in future years as
global sovereign debt levels rise. Next, I look at the influence of negative yields on other
asset markets, such as equities, and especially derivatives markets, such as the
demand for options. A discussion of potential risks then follows. The monograph
concludes with a review of the impact of negative yields on nonfinancial aspects of
society. Although the forecast is anything but crystal clear, the evolution of markets and
economics in the years to come will undoubtedly be influenced by this massive
economic experiment of negative yields.
The financial sectors in South Asia Region (SAR) are dominated by commercial banks,
which account for the vast majority of the financial system's assets. The domestic debt
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markets including the government bond and corporate bond markets are at an early
stage of development and there are few institutional investors. In recent years,
countries in SAR have attempted to develop local debt markets, although the pace of
development remains uneven and slow due to many regulatory and institutional
impediments. With the notable exception of India, governments in SAR have yet to
implement measures required for the proper development of the domestic bond
markets. The book provides a comprehensive overview of the major bond markets in
SAR (Bangladesh, India, Nepal, Pakistan and Sri Lanka) highlighting the areas which
need further reforms. It is hoped that the book will contribute to our knowledge of bond
markets in South Asian countries and create a broad based ownership of the
recommendations made by the authors.
A comprehensive, practical guidebook to bonds and the bond market Speaking directly
to the practitioner, this thorough guide covers everything there is to know about
bonds—from basic concepts to more advanced bond topics. The Complete
Practitioner’s Guide to the Bond Market addresses the principles of the bond market
and offers the tools to apply them in the real world. By tying the concepts of fixedincome products to big-picture aspects of the economy, this book prepares readers to
apply specific tools and methods that will help them glean profits from the bond market.
An applied approach to understanding bond markets. Through its applied approach,
Fabozzi's Bond Markets prepares readers to analyze the bond market and manage
bond portfolios without getting bogged down in the theory. This edition has been
streamlined and updated with new content, and features overall enhancements based
on previous editions' reader and instructor feedback.
Build a fixed income portfolio that will weather volatility and instability Designing a fixed
income portfolio is an essential skill of any investment manager or advisor. This book
outlines the critical components to successfully navigate through stable and turbulent
markets, using real-life lessons from a seasoned institutional asset manager. The first
section includes commentary on the changing fixed income market and overall
economy, while the second section outlines the processes to navigate these everevolving markets including portfolio construction, the Federal Reserve, credit analysis
and trade execution. Ladder Methodology is highlighted and the book discusses its pros
and cons, gives examples of both well-constructed and poorly executed laddered bond
portfolios and offers alternatives to traditional asset classes. Benefit from lessons
learned, providing real life examples of market scenarios and trades Prepare fixed
income portfolios that can weather any storm Written by Sean P. Simko, an expert on
fixed income investing, who shares his investing experiences from the past 16 years
Outlines the key principles of the Ladder strategy From strategy to execution, Strategic
Fixed Income Investing offers the road map to help investment managers prepare
portfolios that will insulate investments against adverse market conditions.
Trying to trade stock, bond, commodity and currency markets without intermarket
awareness is like trying to drive a car without looking out the side and rear
windows--very dangerous. In this guide to intermarket analysis, the author uses years
of experience in technical analysis plus extensive charts to clearly demonstrate the
interrelationshps that exist among the various market sectors and their importance.
You'll learn how to use activity in surrounding markets in the same way that most
people employ traditional technical indicators for directional clues. Shows the analyst
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how to focus outward, rather than inward, to provide a more rational understanding of
technical forces at work in the marketplace.
A Comprehensive Guide to All Aspects of Fixed Income Securities Fixed Income
Securities, Second Edition sets the standard for a concise, complete explanation of the
dynamics and opportunities inherent in today's fixed income marketplace. Frank
Fabozzi combines all the various aspects of the fixed income market, including
valuation, the interest rates of risk measurement, portfolio factors, and qualities of
individual sectors, into an all-inclusive text with one cohesive voice. This
comprehensive guide provides complete coverage of the wide range of fixed income
securities, including: * U.S. Treasury securities * Agencies * Municipal securities * Assetbacked securities * Corporate and international bonds * Mortgage-backed securities,
including CMOs * Collateralized debt obligations (CDOs) For the financial professional
who needs to understand the fundamental and unique characteristics of fixed income
securities, Fixed Income Securities, Second Edition offers the most up-to-date facts and
formulas needed to navigate today's fast-changing financial markets. Increase your
knowledge of this market and enhance your financial performance over the long-term
with Fixed Income Securities, Second Edition. www.wileyfinance.com
Financial aspects of launching and operating a high-tech company, including risk
analysis, business models, U.S. securities law, financial accounting, tax issues, and
stock options, explained accessibly. This book offers an accessible guide to the
financial aspects of launching and operating a high-tech business in such areas as
engineering, computing, and science. It explains a range of subjects—from risk analysis
to stock incentive programs for founders and key employees—for students and aspiring
entrepreneurs who have no prior training in finance or accounting. The book begins
with the rigorous analysis any prospective entrepreneur should undertake before
launching a business, covering risks associated with a new venture, the reasons startup
companies fail, and the stages of financing. It goes on to discuss business models and
their components, business plans, and exit planning; forms of business organization,
and factors to consider in choosing one; equity allocation to founders and employees;
applicable U.S. securities law; and sources of equity capital. The book describes
principles of financial accounting, the four basic financial statements, and financial
ratios useful in assessing management performance. It also explains financial planning
and the use of budgets; profit planning; stock options and other option-type awards;
methodologies for valuing a private company; economic assessment of a potential
investment project; and the real options approach to risk and managerial flexibility.
Appendixes offer case studies of Uber and of the valuation of Tentex.
In this fully revised and updated Second Edition of Fixed Income Analysis, readers will
be introduced to a variety of important fixed income analysis issues, including the
general principles of credit analysis, term structure and volatility of interest rates, and
valuing bonds with embedded options.
Developing local bond markets is high on the policy agenda of Latin America. This
book's case studies of Argentina, Brazil Chile, Columbia, Mexico and Uruguay, written
by country experts follow a common methodology, with each offering a history of that
country's bond market development and data sets.
Written for managers and professionals in business and industry, and using a minimum
of mathematical language, The Management of Bond Investments and the Trading of
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Debt addresses three key issues: Bondholder’s options, risks and rewards in making
investments in debt instruments; The dynamics of inflation, and how they affect both
trading in the bond market, and investment decisions; and The democratization of
lending, socialization of risk, and effect of the global economy on the bond market.
Financial expert Dimitris Chorafas discusses these issues in straightforward language
for managers and professionals in commercial banks, securities houses, financial
services companies, merchandising firms, manufacturing companies, and consulting
firms, placing the mathematical treatment of the issues in the appendices, available for
study but not necessary for understanding the business issues addressed in the book.
Focuses on new issues of central importance in bond and debt trading today Uses
clear, straightforward language for managers and professionals in business and
industry, with mathematical treatment provided in appendices Thorough treatment of
operational risk new to books on this topic
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