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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
Interest rate risk measurement and management with a special focus on 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 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 as well 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 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
MBA-level courses on fixed-income securities, risk management, volatility, equities, bonds, derivatives, and
financial markets.
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From reader reviews:

Dolores Stiger:

Do you have favorite book? For those who have, what is your favorite's book? Guide is very important thing
for us to learn everything in the world. Each book has different aim or perhaps goal; it means that publication
has different type. Some people truly feel enjoy to spend their time to read a book. They are reading
whatever they acquire because their hobby is actually reading a book. Think about the person who don't like
reading through a book? Sometime, man feel need book whenever they found difficult problem or even
exercise. Well, probably you will require this Handbook of Fixed-Income Securities (Wiley Handbooks in
Financial Engineering and Econometrics).

James Kline:

The book Handbook of Fixed-Income Securities (Wiley Handbooks in Financial Engineering and
Econometrics) can give more knowledge and also the precise product information about everything you
want. So just why must we leave the great thing like a book Handbook of Fixed-Income Securities (Wiley
Handbooks in Financial Engineering and Econometrics)? Wide variety you have a different opinion about
guide. But one aim that will book can give many info for us. It is absolutely proper. Right now, try to closer
with the book. Knowledge or information that you take for that, it is possible to give for each other; you can
share all of these. Book Handbook of Fixed-Income Securities (Wiley Handbooks in Financial Engineering
and Econometrics) has simple shape however you know: it has great and large function for you. You can
seem the enormous world by open and read a publication. So it is very wonderful.

Jaclyn Utecht:

Handbook of Fixed-Income Securities (Wiley Handbooks in Financial Engineering and Econometrics) can
be one of your beginner books that are good idea. Many of us recommend that straight away because this e-
book has good vocabulary that can increase your knowledge in words, easy to understand, bit entertaining
but delivering the information. The article author giving his/her effort to place every word into enjoyment
arrangement in writing Handbook of Fixed-Income Securities (Wiley Handbooks in Financial Engineering
and Econometrics) although doesn't forget the main level, giving the reader the hottest and based confirm
resource information that maybe you can be among it. This great information may drawn you into brand new
stage of crucial contemplating.

Kelly Cruz:

What is your hobby? Have you heard this question when you got students? We believe that that issue was
given by teacher for their students. Many kinds of hobby, Everyone has different hobby. So you know that
little person like reading or as reading through become their hobby. You need to understand that reading is
very important along with book as to be the issue. Book is important thing to add you knowledge, except
your teacher or lecturer. You discover good news or update regarding something by book. Different



categories of books that can you take to be your object. One of them are these claims Handbook of Fixed-
Income Securities (Wiley Handbooks in Financial Engineering and Econometrics).
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