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The definitive guide to fixed-come securities-revised to reflect today's dynamic
financial environment

The Second Edition of the Fixed-Income Securities and Derivatives Handbook
offers a completely updated and revised look at an important area of today's
financial world. In addition to providing an accessible description of the main
elements of the debt market, concentrating on the instruments used and their
applications, this edition takes into account the effect of the recent financial crisis
on fixed income securities and derivatives.

As timely as it is timeless, the Second Edition of the Fixed-Income Securities and
Derivatives Handbook includes a wealth of new material on such topics as
covered and convertible bonds, swaps, synthetic securitization, and bond
portfolio management, as well as discussions regarding new regulatory twists and
the evolving derivatives market.

Offers a more detailed look at the basic principles of securitization and an●

updated chapter on collateralized debt obligations
Covers bond mathematics, pricing and yield analytics, and term structure●

models
Includes a new chapter on credit analysis and the different metrics used to●

measure bond-relative value
Contains illustrative case studies and real-world examples of the topics touched●

upon throughout the book

Written in a straightforward and accessible style, Moorad Choudhry's new book
offers the ideal mix of practical tips and academic theory within this important
field.
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Editorial Review

Review
An accessible and well-written book that will appeal to both practitioners and academics with an interest in
this subject. -- Richard Pereira, Structurer, Asset Finance Group, Nomura International plc

Skillfully combines intuitive rationale with mathematical thoroughness to provide a clear exposition of
cutting edge techniques used in the marketplace. -- Dr. Haris Kessaris, Equity Derivatives, KBC Financial
Products, London

Review
"Fixed-Income Securities and Derivatives Handbook is an accessible and well-written book that will
appeal to both practitioners and academics with an interest in this subject."
- Richard Pereira
Structurer, Asset Finance Group, Nomura International PLC

"Once again the prolific Moorad Choudhry has triumphed in producing a comprehensive and lucid guide to
an area of the financial markets--this time fixed income and derivatives. I believe his books will come to be
seen as the definitive guides to the money and capital markets. Choudhry is a true master of his subject in
that he understands its complexities, and because his books are highly readable, he is able to reach out and
educate a wider audience."
- David Wileman
CEO, King & Shaxson Limited

"Choudhry has written a comprehensive book on fixed-income markets that will appeal to both seasoned
practitioners and novices. He has skillfully combined intuitive rationale with mathematical
thoroughness to provide a clear exposition of cutting-edge techniques used in the marketplace. It will
give readers a clear and deep understanding of the market in a way that is bound to make it required reading
for all serious practitioners."
- Dr. Haris Kessaris
Equity Derivatives, KBC Financial Products, London

"A broad yet comprehensive outline of the fixed-income market and its derivatives. This book is useful for
the starter in the markets as well as the experienced professional and academic researcher."
- Aaron Nematnejad
Japanese Equity and Convertible Bond Sales Department, Daiwa Securities

"Any reader who is looking to learn more about fixed income--and ensure the knowledge that he gains is
applicable to today's financial markets--should pick up a copy of this book. It is a valuable read for any
scholar or practitioner."
- Rod Pienaar
Director, Global Investment Bank

"Once again a superlative work from Dr. Moorad Choudhry, this time focusing on U.S. instruments and
applications. A must-buy for anyone with an interest in fixed-income securities and derivatives."
- Ketul Tanna



Market Risk Management Group, JPMorgan Chase, London

"Choudhry's book provides clear and comprehensive coverage of a wide range of concepts and calculations
crucial to a practitioner’s understanding of modern fixed-income security markets. Fixed-Income Securities
and Derivatives Handbook takes the reader from the basic bond instruments through yield-curve modeling
and options and into relatively new fields of credit derivatives and inflation-linked bonds. The examples
help to clarify difficult ideas and to demystify some of the complex algebra associated with this area.
The book will appeal to many levels of readers, both in the university sector and in financial markets."
- Brian A. Eales
Principal Lecturer in Financial Instruments, London Metropolitan University

From the Publisher
Today's financial practitioners need to be fully conversant with the differences in the way that bonds are
structured, valued, and traded. Fixed Income Securities and Derivatives Handbook is a comprehensive guide
to the array of techniques and applications used in analysis and valuation of principal debt market
instruments. With a wide range of methodologies covered, the reader will gain a solid understanding of
fixed-income securities and their associated derivatives. The book investigates the fundamentals of fixed-
income analysis by reviewing its underpinnings alongside the latest research and presenting it in an
accessible way, whether the practitioner is new to the field or seasoned and needing a refresher on new
developments. The research is summarized in a way that enables readers to apply results to their individual
requirements. A mix of academic theory and market practice, Fixed Income Securities and Derivatives
Handbook presents an enlightening framework so readers can obtain a firm grounding in fixed-income
analytics.

Users Review

From reader reviews:

Catrina Hall:

Have you spare time for a day? What do you do when you have more or little spare time? Yep, you can
choose the suitable activity intended for spend your time. Any person spent all their spare time to take a
stroll, shopping, or went to the Mall. How about open or read a book allowed Fixed-Income Securities and
Derivatives Handbook? Maybe it is to be best activity for you. You understand beside you can spend your
time together with your favorite's book, you can wiser than before. Do you agree with their opinion or you
have different opinion?

Elsie Port:

As people who live in the modest era should be up-date about what going on or info even knowledge to
make these individuals keep up with the era that is certainly always change and advance. Some of you maybe
will certainly update themselves by examining books. It is a good choice for yourself but the problems
coming to an individual is you don't know what kind you should start with. This Fixed-Income Securities and
Derivatives Handbook is our recommendation to make you keep up with the world. Why, because book
serves what you want and wish in this era.



Lidia Flynn:

Often the book Fixed-Income Securities and Derivatives Handbook will bring you to definitely the new
experience of reading some sort of book. The author style to spell out the idea is very unique. In case you try
to find new book to read, this book very ideal to you. The book Fixed-Income Securities and Derivatives
Handbook is much recommended to you to learn. You can also get the e-book from your official web site, so
you can quickly to read the book.

Freddie Valdez:

As we know that book is vital thing to add our understanding for everything. By a e-book we can know
everything we would like. A book is a list of written, printed, illustrated or even blank sheet. Every year has
been exactly added. This e-book Fixed-Income Securities and Derivatives Handbook was filled concerning
science. Spend your extra time to add your knowledge about your science competence. Some people has
several feel when they reading some sort of book. If you know how big benefit from a book, you can feel
enjoy to read a book. In the modern era like today, many ways to get book which you wanted.
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