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Includes articles on international business opportunities.
This four-volume handbook covers important concepts and tools used in the fields of financial econometrics, mathematics,
statistics, and machine learning. Econometric methods have been applied in asset pricing, corporate finance, international finance,
options and futures, risk management, and in stress testing for financial institutions. This handbook discusses a variety of
econometric methods, including single equation multiple regression, simultaneous equation regression, and panel data analysis,
among others. It also covers statistical distributions, such as the binomial and log normal distributions, in light of their applications
to portfolio theory and asset management in addition to their use in research regarding options and futures contracts.In both theory
and methodology, we need to rely upon mathematics, which includes linear algebra, geometry, differential equations, Stochastic
differential equation (Ito calculus), optimization, constrained optimization, and others. These forms of mathematics have been used
to derive capital market line, security market line (capital asset pricing model), option pricing model, portfolio analysis, and
others.In recent times, an increased importance has been given to computer technology in financial research. Different computer
languages and programming techniques are important tools for empirical research in finance. Hence, simulation, machine
learning, big data, and financial payments are explored in this handbook.Led by Distinguished Professor Cheng Few Lee from
Rutgers University, this multi-volume work integrates theoretical, methodological, and practical issues based on his years of
academic and industry experience.
This book is the founding title in the Grammenos Library. The diversity of the subjects covered is unique and the results of
research developed over many years are not only comprehensive, but also have important implications on real life issues in
maritime business. The new edition covers a vast number of topics, including: • Shipping Economics and Maritime Nexus •
International Seaborne Trade • Economics of Shipping Market and Shipping Cycles • Economics of Shipping Sectors • Issues in
Liner Shipping • Economics of Maritime Safety and Seafaring Labour Market • National and International Shipping Policies •
Aspects of Shipping Management and Operations• Shipping Investment and Finance • Port Economics and Management •
Aspects of International Logistics
This succinct, comprehensive sourcebook provides everything needed to start, maintain, and provide service for a business
collection, and to research virtually any business topic.
A bond calculation quick reference, complete with context and application insights Bond Math is a quick and easy resource that
puts the intricacies of bond calculations into a clear and logical order. This simple, readable guide provides a handy reference,
teaching the reader how to think about the essentials of bond math. Much more than just a book of formulas, the emphasis is on
how to think about bonds and the associated math, with plenty of examples, anecdotes, and thought-provoking insights that
sometimes run counter to conventional wisdom. This updated second edition includes popular Bloomberg pages used in fixedPage 1/11
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income analysis, including the Yield and Spread Analysis page, plus a companion website complete with an Online Workbook of
multiple choice questions and answers and spreadsheet exercises. Detailed coverage of key calculations, including thorough
explanations, provide practical guidance to working bond professionals. The bond market is the largest and most liquid in the
world, encompassing everything from Treasuries and investment grade corporate paper to municipals and junk bonds, trading
over $900 billion daily in the U.S. alone. Bond Math is a guide to the inevitable calculations involved in managing bonds, with
expert insight on the portfolios and investment strategies that puts the math in perspective. Clear and concise without sacrificing
detail, this book helps readers to: Delineate the characteristics of different types of debt securities Calculate implied forward and
spot rates and discount factors Work with rates of return, yield statistics, and interest rate swaps Understand duration-based risk
measures, and more Memorizing formulas is one thing, but really learning how to mentally approach the math behind bonds is
something else entirely. This approach places calculations in context, and enables easier transition from theory to application. For
the bond professional seeking a quick math reference, Bond Math provides that and so much more.
This is an applied book, using the bare minimum of mathematics to give a good understanding of finance. It is ideal for people just
starting out in their financial career or those who have some financial experience who want to broaden and refresh their
knowledge. A bestiary was a medieval book containing pictures and descriptions of mythical beasts each with its own moral tale to
edify the reader. This is a bestiary of finance, and as such starts with a picture book of jobs and traded instruments in finance.
Then the "Foundations" section sets out the broad picture of who does what and why in financial markets. Finally there are
detailed chapters on financial instruments grouped into sections on "Fixed Income," "Credit," and "Forwards, Futures and Options."
The book contains many figures and fully worked exercises to clarify the concepts.
An introduction to many mathematical topics applicable to quantitative finance that teaches how to “think in mathematics” rather
than simply do mathematics by rote. This text offers an accessible yet rigorous development of many of the fields of mathematics
necessary for success in investment and quantitative finance, covering topics applicable to portfolio theory, investment banking,
option pricing, investment, and insurance risk management. The approach emphasizes the mathematical framework provided by
each mathematical discipline, and the application of each framework to the solution of finance problems. It emphasizes the thought
process and mathematical approach taken to develop each result instead of the memorization of formulas to be applied (or
misapplied) automatically. The objective is to provide a deep level of understanding of the relevant mathematical theory and tools
that can then be effectively used in practice, to teach students how to “think in mathematics” rather than simply to do mathematics
by rote. Each chapter covers an area of mathematics such as mathematical logic, Euclidean and other spaces, set theory and
topology, sequences and series, probability theory, and calculus, in each case presenting only material that is most important and
relevant for quantitative finance. Each chapter includes finance applications that demonstrate the relevance of the material
presented. Problem sets are offered on both the mathematical theory and the finance applications sections of each chapter. The
logical organization of the book and the judicious selection of topics make the text customizable for a number of courses. The
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development is self-contained and carefully explained to support disciplined independent study as well. A solutions manual for
students provides solutions to the book's Practice Exercises; an instructor's manual offers solutions to the Assignment Exercises
as well as other materials.
The requirement to maximise value for shareholders is at the core of any corporate investment or financing decision. The intrinsic
value of proposed investments should be assessed before deciding how much capital to allocate; the benefits and risks associated
with each available source of finance should be considered when capital is being raised; and capital, and any associated financial
risks, should be managed in a way that continues to maximise value. At every stage, an analysis should be carried out to ensure
the decision is optimal for shareholders and other capital providers. This book provides practical guidance on the application of
financial evaluation techniques and methods (mainly covered in Appendices), as well as comprehensive coverage of traditional
corporate finance topics, discussed in the context of capital investment, raising and management and financial risk management
(using derivatives). Models, formulae and other quantitative techniques are illustrated in over 100 examples (using only basic
mathematics). Topics discussed include the following: * business appraisal using financial ratios * corporate valuation (mainly
discounted cash flow and real options) *investment appraisal techniques * acquisition structuring and evaluation * the nature of
loans and loan agreements * features and pricing of bonds (straight and convertible) * leasing (including leveraged leasing) *
equity raising (Initial Public Offerings) * long and short term capital management * basic pricing of derivatives (forwards, futures,
options, swaps) * interest rate and currency risk management using derivatives Capital Investment & Financing provides a
comprehensive, in-depth coverage of concepts, methods and techniques involved when evaluating acquisitions and other
investments, assessing financing opportunities, and managing capital. The core chapters provide practical guidance on key
corporate finance topics; the Appendices contain more quantitative material, focusing on pricing techniques. Examples are used
throughout, and an integrated case study (fictional) in the final Appendix uses many of the techniques discussed. *Discusses all
key areas of corporate investing and financing, focusing on key financial issues *Concise, thorough and technical, it enables to
reader to acquire knowledge effectively *Can be used in everyday analysis and decision making
The definitive new edition of the most trusted book on municipal bonds As of the end of 1998, municipal bonds, issued by state or
local governments to finance public works programs, such as the building of schools, streets, and electrical grids, totaled almost
$1.5 trillion in outstanding debt, a number that has only increased over time. The market for these bonds is comprised of many
types of professionals—investment bankers, underwriters, traders, analysts, attorneys, rating agencies, brokers, and
regulators—who are paid interest and principal according to a fixed schedule. Intended for investment professionals interested in
how US municipal bonds work, The Fundamentals of Municipal Bonds, Sixth Edition explains the bond contract and recent
changes in this market, providing investors with the information and tools they need to make bonds reliable parts of their portfolios.
The market is very different from when the fifth edition was published more than ten years ago, and this revision reasserts
Fundamentals of Municipal Bonds as the preeminent text in the field Explores the basics of municipal securities, including the
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issuers, the primary market, and the secondary market Key areas, such as investing in bonds, credit analysis, interest rates, and
regulatory and disclosure requirements, are covered in detail This revised edition includes appendixes, a glossary, and a list of
financial products related to applying the fundamentals of municipal bonds An official book of the Securities Industry and Financial
Markets Association (SIFMA) With today's financial market in recovery and still highly volatile, investors are looking for a safe and
steady way to grow their money without having to invest in stocks. The bond market has always been a safe haven, although
confusing new bonds and bond funds make it increasingly difficult for unfamiliar investors to decide on the most suitable fixed
income investments.
The second European edition of Financial Markets and Corporate Strategy provides comprehensive coverage of financial markets
and corporate finance, brought to life by real world examples, cases and insights. Placed in a truly international context, this new
and updated edition takes an academic and practical view-point to guide students through the challenges of studying and
practicing finance. Aimed specifically at an international audience, this edition boasts hundreds of references to new and relevant
non-US research papers from top finance journals. Whilst retaining the well respected structure of the successful US text,
Professor David Hillier has also made a number of additions which include: Fully updated research, data and examples in every
chapter. Coverage of the global financial crisis, the impact it made on the financial markets and the lessons being learnt by the
finance industry. A stronger emphasis on corporate governance and agency theory. Updates on accounting standards, bankruptcy
laws, tax rules and tax systems.
This book, specifically designed for postgraduate students of manage-ment, finance and commerce for the course in Investment
Management or Security Analysis and Portfolio Management, provides a thorough understanding of the concepts and
methodologies of investment management. It begins with a sound theoretical introduction to the basic concepts of savings,
investments, risk and return, portfolio and financial markets. The text then systematically explains the wide gamut of investment
alternatives available to an investor and elucidates the investment markets and processes as prevalent in India. What
distinguishes the text is that it emphasizes the practical aspects of the subject. In so doing, the book provides extensive coverage
of the tools and techniques of technical analysis. Realizing the fact that investment is becoming more of a systematized and
structured activity, the book presents a meticulous treatment of security analysis. This is closely followed by an exclusive chapter
on portfolio management which encompasses all the aspects of the selection, maintenance, evaluation and revision of portfolios.
The book concludes with an overview of the regulatory environment of investments. Key Features ? Explains the concepts and
processes in the Indian context, thus enabling the students to know the markets and investment procedures in India. ? Focuses on
the practical aspects to help students start investing even while they are doing the course. ? Provides end-of-chapter questions to
drill the students in self-study. Besides postgraduate students of management and commerce, senior undergraduate students of
these courses as well as practising managers should find the book extremely useful.
The fourth edition of this widely used textbook on pricing and hedging of financial derivatives now also includes dynamic
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equilibrium theory and continues to combine sound mathematical principles with economic applications. Concentrating on the
probabilistic theory of continuous time arbitrage pricing of financial derivatives, including stochastic optimal control theory and
optimal stopping theory, Arbitrage Theory in Continuous Time is designed for graduate students in economics and mathematics,
and combines the necessary mathematical background with a solid economic focus. It includes a solved example for every new
technique presented, contains numerous exercises, and suggests further reading in each chapter. All concepts and ideas are
discussed, not only from a mathematics point of view, but with lots of intuitive economic arguments. In the substantially extended
fourth edition Tomas Bjork has added completely new chapters on incomplete markets, treating such topics as the Esscher
transform, the minimal martingale measure, f-divergences, optimal investment theory for incomplete markets, and good deal
bounds. This edition includes an entirely new section presenting dynamic equilibrium theory, covering unit net supply endowments
models and the Cox-Ingersoll-Ross equilibrium factor model. Providing two full treatments of arbitrage theory-the classical delta
hedging approach and the modern martingale approach-this book is written so that these approaches can be studied
independently of each other, thus providing the less mathematically-oriented reader with a self-contained introduction to arbitrage
theory and equilibrium theory, while at the same time allowing the more advanced student to see the full theory in action. This
textbook is a natural choice for graduate students and advanced undergraduates studying finance and an invaluable introduction
to mathematical finance for mathematicians and professionals in the market.
An accessible and thorough review of the international financial markets Life in the Financial Markets—How They Really Work And
Why They Matter To You offers the financial services professional, and anyone interested in knowing more about the profession,
an entertaining and comprehensive analysis of the financial markets and the financial services industry. Written by Daniel
Lacalle—a noted portfolio manager with EcoFin and well-known media personality—the book goes beyond a simple summary and
offers solid advice on the future of the global financial markets. This great resource also includes a review of effective strategies
and forecasts the trends that represent potential opportunities for investors. The book reviews the recent history of the financial
crisis and includes information on hot topics such as derivatives and high frequency trading. An in-depth section on investment
banking is written from the perspective of a successful practitioner and provides clarity on several complex and overly politicized
elements of the banking system. The author gives an expert's perspective on the debt markets, monetary policies, and quantitative
easing, and helps explain the various issues surrounding sovereign debt, the Euro crisis, and austerity versus growth policies.
Comprehensive in scope, this resource also offers an analysis of investment styles, from hedge funds to "long only" investments,
as well as an in-depth look at corporate communication and its impact on markets and investments. Offers an engaging and
comprehensive analysis of the financial services industry Includes information on the workings of the global financial system
following the economic crisis Contains a review of complex banking systems Analyzes the various investment styles and answers
the most common questions pertaining to investing
Paul Wilmott Introduces Quantitative Finance, Second Edition is an accessible introduction to the classical side of quantitative
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finance specifically for university students. Adapted from the comprehensive, even epic, works Derivatives and Paul Wilmott on
Quantitative Finance, Second Edition, it includes carefully selected chapters to give the student a thorough understanding of
futures, options and numerical methods. Software is included to help visualize the most important ideas and to show how
techniques are implemented in practice. There are comprehensive end-of-chapter exercises to test students on their
understanding.
The theme of this volume is "Dealing with Volatility and Enhancing Performance". During a time when there is much concern about
the perceived volatility of global equity markets, the insights offered here could be reassuring as well as useful.
An updated guide to the theory and practice of investment management Many books focus on the theory of investment
management and leave the details of the implementation of the theory up to you. This book illustrates how theory is applied in
practice while stressing the importance of the portfolio construction process. The Second Edition of The Theory and Practice of
Investment Management is the ultimate guide to understanding the various aspects of investment management and investment
vehicles. Tying together theoretical advances in investment management with actual practical applications, this book gives you a
unique opportunity to use proven investment management techniques to protect and grow a portfolio under many different
circumstances. Contains new material on the latest tools and strategies for both equity and fixed income portfolio management
Includes key take-aways as well as study questions at the conclusion of each chapter A timely updated guide to an important topic
in today's investment world This comprehensive investment management resource combines real-world financial knowledge with
investment management theory to provide you with the practical guidance needed to succeed within the investment management
arena.

A large number of securities related to various interest rates are traded in financial markets. Traders and analysts in the
financial industry apply models based on economics, mathematics and probability theory to compute reasonable prices
and risk measures for these securities. This book offers a unified presentation of such models and securities.
The complete body of knowledge for CIMA candidates and professionals The 2015 Certified Investment Management
Analyst Body of Knowledge + Test Bank will help any financial advisor prepare for and pass the CIMA exam, and
includes key information and preparation for those preparing to take the test. CIMA professionals integrate a complex
body of investment knowledge, ethically contributing to prudent investment decisions by providing objective advice and
guidance to individual and institutional investors. The CIMA certification program is the only credential designed
specifically for financial professionals who want to attain a level of competency as an advanced investment consultant.
Having the CIMA designation has led to more satisfied careers, better compensation, and management of more assets
for higher-net-worth clients than other advisors. The book is laid out based on the six domains covered on the exam: I.
Governance II. Fundamentals (statistics, finance, economics) III. Portfolio Performance and Risk Measurements IV.
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Traditional and Alternative Investments V. Portfolio Theory and Behavioral Finance VI. Investment Consulting Process
This book is a comprehensive introduction to financial modeling that teaches advanced undergraduate and graduate
students in finance and economics how to use R to analyze financial data and implement financial models. This text will
show students how to obtain publicly available data, manipulate such data, implement the models, and generate typical
output expected for a particular analysis. This text aims to overcome several common obstacles in teaching financial
modeling. First, most texts do not provide students with enough information to allow them to implement models from start
to finish. In this book, we walk through each step in relatively more detail and show intermediate R output to help
students make sure they are implementing the analyses correctly. Second, most books deal with sanitized or clean data
that have been organized to suit a particular analysis. Consequently, many students do not know how to deal with realworld data or know how to apply simple data manipulation techniques to get the real-world data into a usable form. This
book will expose students to the notion of data checking and make them aware of problems that exist when using realworld data. Third, most classes or texts use expensive commercial software or toolboxes. In this text, we use R to
analyze financial data and implement models. R and the accompanying packages used in the text are freely available;
therefore, any code or models we implement do not require any additional expenditure on the part of the student.
Demonstrating rigorous techniques applied to real-world data, this text covers a wide spectrum of timely and practical
issues in financial modeling, including return and risk measurement, portfolio management, options pricing, and fixed
income analysis.
This comprehensive new book explains and clarifies the essential building blocks underlying the pricing and risk analysis
of fixed-income securities and derivatives - using mathematics lightly, to make things easier, not harder. The emphasis
throughout is on how-to-do, on building operational knowledge from the ground up. There are more than 300 examples
and exhibits based on current market data. You will find essential information on: * The global money market * Foreign
exchange transaction and foreign exchange derivatives * Bonds and zero coupon bonds - including a risk managementdriven discussion of duration and convexity * Interest rate swaps, currency swaps, and exchange-traded futures *
Stochastic models and option pricing * Stochastic models of the yield curve
Volgens Warren Buffet verreweg het beste boek over beleggen dat ooit is geschreven. De klassieker ‘De intelligente
belegger’ uit 1949 wordt zelfs na ruim 70 jaar nog steeds geprezen als de bijbel die iedere belegger gelezen moet
hebben. De filosofie van Benjamin Graham heeft zich door de jaren heen keer op keer bewezen – hij behoedt beleggers
voor kostbare fouten en leert ze een succesvolle langetermijnstrategie te ontwikkelen. Omdat Graham niet vertelt wélke
aandelen je zou moeten kopen, maar juist een effectieve manier van denken en handelen aanleert, is het boek nog
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steeds verbazingwekkend actueel. ‘De intelligente belegger’ is in de loop der jaren in talloze talen vertaald en sinds
verschijnen zijn er wereldwijd meer dan 1 miljoen exemplaren verkocht. Niet voor niets door Warren Buffet uitgeroepen
tot verreweg het beste boek over beleggen dat ooit is geschreven. Met een uitgebreide inleiding van superbelegger John
C. Bogle, oprichter van The Vanguard Group.
Handbook of Finance, Financial Markets and InstrumentsJohn Wiley & Sons
Updated edition of the established classic on investing in bonds In Bonds: The Unbeaten Path to Secure Investment
Growth, Second Edition, the fully revised and updated edition of the classic guide to demystifying the bonds market,
veteran investor husband and wife team Hildy and Stan Richelson expose the myth of stocks' superior investment returns
and propose an all-bond portfolio as a sure-footed strategy that will ensure positive returns. Designed to educate novice
and sophisticated investors alike, as well as to serve as a tool for financial advisers, the book explains why and when
bonds can be the right choice. Case studies, detailed bond strategies, and a financial planning overview bring home the
value of bonds in achieving financial goals. Presenting a broad spectrum of bond-investment options, and describing how
to purchase bonds at the best prices, the book shows how to make real money by investing in bonds. The strategies
presented here are designed to help the reader determine how to use bonds to take control of their own financial destiny.
New edition includes information on corporate bonds, emerging market bonds, municipal bonds, the new global ratings,
and how to protect against municipal defaults Looks at how bond portfolios protected against market volatility in the
2007-2008 crash and how they can do the same in the future Includes information on how the bond market has changed
The wealthiest investors and financial advisers use the bond strategies outlined in this book to maximize the return on
their portfolios while providing security of principal With more bond options available than ever before, Bonds continues
to be a must-have for anyone looking to understand the investment opportunities available to them.
FINANCE Created by the experienced author team of Frank Fabozzi and Pamela Peterson Drake, Finance examines the
essential elements of this discipline and makes them accessible to a wide array of readers—from seasoned veterans
looking for a review to newcomers needing to get their footing in finance. Divided into four comprehensive parts, this
reliable resource opens with a detailed discussion of the basic tools of investing and financing decision-making—financial
mathematics and financial analysis. After this informative introduction, you'll quickly become familiar with the three
primary areas of finance—capital markets (Part II), financial management (Part III), and investment/asset management
(Part IV)—and discover how these different areas are interconnected. Finance is a well-rounded guide to this dynamic
field. The straightforward insights found here will put you in a better position to understand what the principles of modern
finance are and how they can be used to make the right decisions when managing risk and return in today's complex
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financial environment.
An accessible but comprehensive guide to the world of finance and financial markets. Taking an international approach, the
authors examine the different types of banking and markets around the world, and cover foreign exchange and derivative
products. This edition is right up to date and incorporates recent events and developments in finance.
Used extensively by professionals, organizations, and schools across the country, INVESTMENT ANALYSIS AND PORTFOLIO
MANAGEMENT, Tenth Edition, combines solid theory with practical application in order to help students learn how to manage
their money so that they can maximize their earning potential. Filled with real-world illustrations and hands-on applications, this
text takes a rigorous, empirical approach to teaching students about topics such as investment instruments, capital markets,
behavioral finance, hedge funds, and international investing. It also emphasizes how investment practice and theory are influenced
by globalization. In addition, this tenth edition includes new coverage of relevant topics such as the impact of the 2008 financial
market crisis, changes in rating agencies and government agencies such as Fannie Mae and Freddie Mac, global assets riskadjusted performance and intercorrelations, and more. Important Notice: Media content referenced within the product description
or the product text may not be available in the ebook version.
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 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.
Volume I: Financial Markets and Instruments skillfully covers the general characteristics of different asset classes, derivative
instruments, the markets in which financial instruments trade, and the players in those markets. It also addresses the role of
financial markets in an economy, the structure and organization of financial markets, the efficiency of markets, and the
determinants of asset pricing and interest rates. Incorporating timely research and in-depth analysis, the Handbook of Finance is a
comprehensive 3-Volume Set that covers both established and cutting-edge theories and developments in finance and investing.
Other volumes in the set: Handbook of Finance Volume II: Investment Management and Financial Management and Handbook of
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Finance Volume III: Valuation, Financial Modeling, and Quantitative Tools.
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 how to focus outward, rather than inward, to provide a more rational
understanding of technical forces at work in the marketplace.
This edition of The Handbook of Mortgage-Backed Securities, the first revision following the subprime mortgage crisis, is designed
to provide not only the fundamentals of these securities and the investment characteristics that make them attractive to a broad
range of investors, but also extensive coverage on the state-of-the-art strategies for capitalizing on the opportunities in this market.
The book is intended for both the individual investor and the professional manager. The volume includes contributions from a wide
range of experts most of whom have been actively involved in the evolution of the mortgage-backed securities market.
First published in 2011. Routledge is an imprint of Taylor & Francis, an informa company.
Just how successful is that investment? Measuring portfolio performance requires evaluation (measuring portfolio results against
benchmarks) and attribution (determining individual results of the portfolio's parts), In this book, a professor and an asset manager
show readers how to use theories, applications, and real data to understand these tools. Unlike others, Fischer and Wermers
teach readers how to pick the theories and applications that fit their specific needs. With material inspired by the recent financial
crisis, Fischer and Wermers bring new clarity to defining investment success. Gives readers the theories and the empirical tools to
handle their own data Features practice problems formerly from the CFA Program curriculum.
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.
QFINANCE: The Ultimate Resource (5th edition) is the first-step reference for the finance professional or student of finance. Its coverage and
author quality reflect a fine blend of practitioner and academic expertise, whilst providing the reader with a thorough education in the may
facets of finance.
The most comprehensive coverage of institutional investment management issues This comprehensive handbook of investment management
theories, concepts, and applications opens with an overview of the financial markets and investments, as well as a look at institutional
investors and their objectives. From here, respected investment expert Frank Fabozzi moves on to cover a wide array of issues in this
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evolving field. From valuation and fixed income analysis to alternative investments and asset allocation, Fabozzi provides the best in cuttingedge information for new and seasoned practitioners, as well as professors and students of finance. Contains practical, real-world
applications of investment management theories and concepts Uses unique illustrations of factor models to highlight how to build a portfolio
Includes insights on execution and measurement of transaction costs Covers fixed income (particularly structured products) and derivatives
Institutional Investment Management is an essential read for anyone who needs to hone their skills in this discipline.
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
A ONE-STOP GUIDE FOR THE THEORIES, APPLICATIONS, AND STATISTICAL METHODOLOGIES OF MARKET RISK Understanding
and investigating the impacts of market risk on the financial landscape is crucial in preventing crises. Written by a hedge fund specialist, the
Handbook of Market Risk is the comprehensive guide to the subject of market risk. Featuring a format that is accessible and convenient, the
handbook employs numerous examples to underscore the application of the material in a real-world setting. The book starts by introducing
the various methods to measure market risk while continuing to emphasize stress testing, liquidity, and interest rate implications. Covering
topics intrinsic to understanding and applying market risk, the handbook features: An introduction to financial markets The historical
perspective from market events and diverse mathematics to the value-at-risk Return and volatility estimates Diversification, portfolio risk, and
efficient frontier The Capital Asset Pricing Model and the Arbitrage Pricing Theory The use of a fundamental multi-factors model Financial
derivatives instruments Fixed income and interest rate risk Liquidity risk Alternative investments Stress testing and back testing Banks and
Basel II/III The Handbook of Market Risk is a must-have resource for financial engineers, quantitative analysts, regulators, risk managers in
investments banks, and large-scale consultancy groups advising banks on internal systems. The handbook is also an excellent text for
academics teaching postgraduate courses on financial methodology.
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