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An essential reference dedicated to a wide array of financial models, issues in financial modeling, and mathematical and statistical
tools for financial modeling The need for serious coverage of financial modeling has never been greater, especially with the size,
diversity, and efficiency of modern capital markets. With this in mind, the Encyclopedia of Financial Models, 3 Volume Set has
been created to help a broad spectrum of individuals—ranging from finance professionals to academics and students—understand
financial modeling and make use of the various models currently available. Incorporating timely research and in-depth analysis,
the Encyclopedia of Financial Models is an informative 3-Volume Set that covers both established and cutting-edge models and
discusses their real-world applications. Edited by Frank Fabozzi, this set includes contributions from global financial experts as
well as academics with extensive consulting experience in this field. Organized alphabetically by category, this reliable resource
consists of three separate volumes and 127 entries—touching on everything from asset pricing and bond valuation models to
trading cost models and volatility—and provides readers with a balanced understanding of today's dynamic world of financial
modeling. Frank Fabozzi follows up his successful Handbook of Finance with another major reference work, The Encyclopedia of
Financial Models Covers the two major topical areas: asset valuation for cash and derivative instruments, and portfolio modeling
Fabozzi explores the critical background tools from mathematics, probability theory, statistics, and operations research needed to
understand these complex models Organized alphabetically by category, this book gives readers easy and quick access to
specific topics sorted by an applicable category among them Asset Allocation, Credit Risk Modeling, Statistical Tools 3 Volumes
http://onlinelibrary.wiley.com/book/10.1002/9781118182635 Financial models have become increasingly commonplace, as well as
complex. They are essential in a wide range of financial endeavors, and this 3-Volume Set will help put them in perspective.
Financial Economics, by Frank Fabozzi, Ted Neave, and Gaofu Zhou, presents an introduction to basic financial ideas through a
strong grounding in microeconomic theory. This calculus based text explores the theoretical framework for analyzing the decisions
by individuals and managers of firms, an area which is coming to both financial economics and microeconomics. It also explores
the interplay of these decisions on the prices of financial assets. The authors provide rigorous coverage aimed at assisting the
undergraduate and masters-level students to better understand the principles and practical application of financial economic
theory. In addition, the book serves as a supplemental reference for doctoral students in economics and finance, as well as for
practitioners who are interested in knowing more about the theory and intuition behind many coming practices in finance. In short,
the book focuses on economic principles and on putting these principles to work in the various fields of finance - financial
management, investment management, risk management, and asset and derivatives pricing.
A comprehensive look at how probability and statistics is applied to the investment process Finance has become increasingly
more quantitative, drawing on techniques in probability and statistics that many finance practitioners have not had exposure to
before. In order to keep up, you need a firm understanding of this discipline. Probability and Statistics for Finance addresses this
issue by showing you how to apply quantitative methods to portfolios, and in all matter of your practices, in a clear, concise
manner. Informative and accessible, this guide starts off with the basics and builds to an intermediate level of mastery. • Outlines
an array of topics in probability and statistics and how to apply them in the world of finance • Includes detailed discussions of
descriptive statistics, basic probability theory, inductive statistics, and multivariate analysis • Offers real-world illustrations of the
issues addressed throughout the text The authors cover a wide range of topics in this book, which can be used by all finance
professionals as well as students aspiring to enter the field of finance.
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 financial environment.
Created by the experienced author team of Frank Fabozzi, Henry Davis, and Moorad Choudhry, Introduction to Structured Finance
examines the essential elements of this discipline. It is a convenient reference guide—which covers all the important transaction
types in one place—and an excellent opportunity to enhance your understanding of finance.
The definitive guide to fixed income securities?updated and revised with everything you need to succeed in today’s market The
Handbook of Fixed Income Securities has been the most trusted resource for fixed income investing for decades, providing
everything sophisticated investors need to analyze, value, and manage fixed income instruments and their derivatives. But this
market has changed dramatically since the last edition was published, so the author has revised and updated his classic guide to
put you ahead of the curve. With chapters written by the leading experts in their fields, The Handbook of Fixed Income Securities,
Ninth Edition provides expert discussions about: Basics of Fixed Income Analytics Treasuries, Agency, Municipal, and Corporate
Bonds Mortgage-Backed and Asset-Backed Securities The Yield Curve and the Term Structure Valuation and Relative Value
Credit Analysis Portfolio Management and Strategies Derivative Instruments and their Applications Performance Attribution
Analysis The Handbook of Fixed Income Securities is the most inclusive, up-to-date source available for fixed income facts and
analyses. Its invaluable perspective and insights will help you enhance investment returns and avoid poor performance in the fixed
income market.
Financial Management and Analysis, Second Edition covers many important financial topics that are neglected elsewhere--from
raising funds via securitization to managing a financial institution. This book provides valuable insights into many major aspects of
financial management and analysis, and includes expert advice, real-world examples, useful charts and graphs, and incisive endof-chapter questions that help develop the skill set necessary to deal with the important financial problems encountered in today's
business world.
In this fully revised and updated Second Edition of Fixed Income Analysis, readers will be introduced to a variety of important fixed
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income analysis issues, including the general principles of credit analysis, term structure and volatility of interest rates, and valuing
bonds with embedded options.
Among the major innovations in the financial markets have been interest rate swaps and swapations, instruments which entail
having an arrangement to barter differently structured payment flows for a particular period of time. These instruments have
furnished portfolio and risk managers and corporate treasurers with a better tool for controlling interest rate risk. Valuation of
Interest Rate Swaps and Swapations explains how interest rate swaps are valued and the factors that affect their value-an ideal
way to manage interest or income payments. Various valuations approaches and models are covered, with special end-of-chapter
questions and solutions included.
A comprehensive look at the tools and techniques used in quantitative equity management Some books attempt to extend portfolio
theory, but the real issue today relates to the practical implementation of the theory introduced by Harry Markowitz and others who
followed. The purpose of this book is to close the implementation gap by presenting state-of-the art quantitative techniques and
strategies for managing equity portfolios. Throughout these pages, Frank Fabozzi, Sergio Focardi, and Petter Kolm address the
essential elements of this discipline, including financial model building, financial engineering, static and dynamic factor models,
asset allocation, portfolio models, transaction costs, trading strategies, and much more. They also provide ample illustrations and
thorough discussions of implementation issues facing those in the investment management business and include the necessary
background material in probability, statistics, and econometrics to make the book self-contained. Written by a solid author team
who has extensive financial experience in this area Presents state-of-the art quantitative strategies for managing equity portfolios
Focuses on the implementation of quantitative equity asset management Outlines effective analysis, optimization methods, and
risk models In today's financial environment, you have to have the skills to analyze, optimize and manage the risk of your
quantitative equity investments. This guide offers you the best information available to achieve this goal.
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.
A timely guide to today’s high-yield corporate debt markets Leveraged Finance is a comprehensive guide to the instruments and
markets that finance much of corporate America. Presented in five sections, this experienced author team covers topics ranging
from the basics of bonds and loans to more advanced topics such as valuing CDs, default correlations among CLOs, and hedging
strategies across corporate capital structures. Additional topics covered include basic corporate credit, relative value analysis, and
various trading strategies used by investors, such as hedging credit risk with the equity derivatives of a different company.
Stephen Antczak, Douglas Lucas, and Frank Fabozzi present readers with real-market examples of how investors can identify
investment opportunities and how to express their views on the market or specific companies through trading strategies, and
examine various underlying assets including loans, corporate bonds, and much more. They also offer readers an overview of
synthetic and structured products such as CDS, LCDS, CDX, LCDX, and CLOs. Leveraged Finance has the information you need
to succeed in this evolving financial arena.
An investor's guide to understanding and using financial instruments The Handbook of Financial Instruments provides
comprehensive coverage of a broad range of financial instruments, including equities, bonds (asset-backed and mortgage-backed
securities), derivatives (equity and fixed income), insurance investment products, mutual funds, alternative investments (hedge
funds and private equity), and exchange traded funds. The Handbook of Financial Instruments explores the basic features of each
instrument introduced, explains their risk characteristics, and examines the markets in which they trade. Written by experts in their
respective fields, this book arms individual investors and institutional investors alike with the knowledge to choose and effectively
use any financial instrument available in the market today. John Wiley & Sons, Inc. is proud to be the publisher of the esteemed
Frank J. Fabozzi Series. Comprising nearly 100 titles-which include numerous bestsellers—The Frank J. Fabozzi Series is a key
resource for finance professionals and academics, strategists and students, and investors. The series is overseen by its
eponymous editor, whose expert instruction and presentation of new ideas have been at the forefront of financial publishing for
over twenty years. His successful career has provided him with the knowledge, insight, and advice that has led to this
comprehensive series. Frank J. Fabozzi, PhD, CFA, CPA, is Editor of the Journal of Portfolio Management, which is read by
thousands of institutional investors, as well as editor or author of over 100 books on finance for the professional and academic
markets. Currently, Dr. Fabozzi is an adjunct Professor of Finance at Yale University's School of Management and on the board of
directors of the Guardian Life family of funds and the Black Rock complex of funds.
An introductory guide to the world of finance The Basics of Finance is an accessible book for those who want to gain a better
understanding of this field, but lack a strong business background. It covers essential concepts, tools, methods, and strategies in
finance without delving too far into theory. Written by the experienced author team of Frank Fabozzi and Pamela Peterson Drake,
this reliable resource discusses everything from financial instruments and markets to portfolio management techniques,
understanding and analyzing financial statements, and different types of corporate financial strategy, planning, and policy.
Explores, in a basic way, topics such as cash flow analysis, asset valuation, capital budgeting, and derivatives Provides a solid
foundation in the field of finance, which you can quickly build upon Explains concepts in various areas of finance without getting
too complicated The Basics of Finance offers essential guidance on financial markets and institutions, corporate finance, portfolio
management, risk management, and much more. If you're looking to learn more about finance, this is the best place to start.
An up-to-date look at the latest innovations in mortgage-backed securities Since the last edition of Mortgage-Backed Securities was
published over three years ago, much has changed in the structured credit market. Frank Fabozzi, Anand Bhattacharya, and William Berliner
all have many years of experience working in the fixed-income securitization markets, and have witnessed many cycles of change in the
mortgage and MBS sectors. And now, with the Second Edition of Mortgage-Backed Securities, they share their knowledge on many of the
products and structuring innovations that have taken place since the financial crisis and fiscal reform. Written in a straightforward and
accessible style, and containing numerous illustrations, this timely guide skillfully addresses the investment characteristics, creation, and
analysis of mortgage-backed securities. Each chapter contains cutting-edge concepts that you'll need to understand in order to thrive within
this arena. Discusses the dynamic interaction between the mortgage industry, home prices, and credit performance Addresses revised
valuation techniques in which all non-agency MBS must be treated as credit pieces Examines the shift in this marketplace since the crisis and
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the impact on industry and investors Filled with in-depth insights and expert advice, Mortgage-Backed Securities, Second Edition offers you a
realistic assessment of this field and outlines the products, structures, and analytical techniques you need to know about in this evolving
arena.
Introduction to Securitization outlines the basics of securitization, addressing applications for this technology to mortgages, collateralized debt
obligations, future flows, credit cards, and auto loans. The authors present a comprehensive overview of the topic based on the experience
they have gathered through years of interaction with practitioners and graduate students around the world. The authors offer coverage of
such key topics as: structuring agency MBS deals and nonagency deals, credit enhancements and sizing, using interest rate derivatives in
securitization transactions, asset classes securitized, operational risk factors, implications for financial markets, and applying securitization
technology to CDOs. Finally, in the appendices, the authors provide an essential introduction to credit derivatives, an explanation of the
methodology for the valuation of MBS/ABS, and the estimation of interest rate risk. Securitization is a financial technique that pools assets
together and, in effect, turns them into a tradable security. The end result of a securitization transaction is that a corporation can obtain
proceeds by selling assets and not borrowing funds. In real life, many securitization structures are quite complex and enigmatic for
practitioners, investors, and finance students. Typically, books detailing this topic are either too lengthy, too technical, or too superficial in
their presentation. Introduction to Securitization is the first to offer essential information on this topic at a fundamental, yet comprehensive
level-providing readers with a working understanding of what has become one of today's most important areas of finance. Authors Frank
Fabozzi and Vinod Kothari, internationally recognized experts in the field, clearly define securitization, contrast it with corporate finance, and
explain its advantages. They carefully illustrate the structuring of asset-backed securities (ABS) transactions, including agency mortgagebacked securities (MBS) deals and nonagency deals, and show the use of credit enhancements and interest rate derivatives in such
transactions. They review the collateral classes in ABS, such as retail loans, credit cards, and future flows, and discuss ongoing funding
vehicles such as asset-backed commercial paper conduits and other structured vehicles. And they explain the different types of collateralized
debt obligations (CDOs) and structured credit, detailing their structuring and analysis. To complement the discussion, an introduction to credit
derivatives is also provided. The authors conclude with a close look at securitization's impact on the financial markets and the economy, with
a review of the now well-documented problems of the securitization of one asset class: subprime mortgages. While questions about the
contribution of securitization have been tainted by the subprime mortgage crisis, it remains an important process for corporations,
municipalities, and government entities seeking funding. The significance of this financial innovation is that it has been an important form of
raising capital for corporations and government entities throughout the world, as well as a vehicle for risk management. Introduction to
Securitization offers practitioners and students a simple and comprehensive entry into the interesting world of securitization and structured
credit.
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.
A well-rounded guide for those interested in European financial markets With the advent of the euro and formation of the European Union,
financial markets on this continent are slowly beginning to gain momentum. Individuals searching for information on these markets have
come up empty-until now. The Handbook of European Fixed Income Markets is the first book written on this burgeoning market. It contains
extensive, in-depth coverage of every aspect of the current European fixed income markets and their derivatives. This comprehensive
resource includes both a qualitative approach to products, conventions, and institutions as well as quantitative coverage of valuation and
analysis of each instrument. The Handbook of European Fixed Income Markets introduces readers to developed markets such as the U.K.,
France, Germany, Italy, Spain, and Holland, as well as emerging markets in Eastern Europe. Government and corporate bond market
instruments and institutions are also discussed. U.S.-based investors, researchers, and academics as well as students and financial
professionals in other parts of the world will all turn to this book for complete and accurate information on European financial instruments and
markets. Frank J. Fabozzi (New Hope, PA) is a financial consultant, the Editor of the Journal of Portfolio Management, and Adjunct Professor
of Finance at Yale University's School of Management. Moorad Choudhry (Surrey, UK) is a Vice President with JPMorgan Chase structured
finances services in London.
The latest theoretical and empirical evidence on short selling in the United States and throughout the world To get the most success out of
what the finance community regards as a risky business, short sellers need high-level information. The Theory and Practice of Short Selling
offers managers and investors the information they need to maximize and enhance their short selling capabilities for bigger profits. Frank
Fabozzi collects a group of market experts who share their knowledge on everything from the basics to the complex in the world of short
sales, including mechanics of short selling, the empirical evidence on short-selling, the implications or restrictions on short selling for
investment strategies, short-selling strategies pursued by institutional investors, and identifying short-selling candidates. Frank J. Fabozzi,
PhD, CFA (New Hope, PA), is the Frederick Frank Adjunct Professor of Finance at Yale University's School of Management and Editor of the
Journal of Portfolio Management. He is the author or editor of over 100 books on finance and investing.
Capital investment decisions are a constant challenge to all levels of financial managers. Capital Budgeting: Theory and Practice shows you
how to confront them using state-of-the-art techniques. Broken down into four comprehensive sections, Capital Budgeting: Theory and
Practice explores and illustrates all aspects of the capital budgeting decision process. Pamela Peterson and Frank Fabozzi examine the
critical issues and limitations of capital budgeting techniques with an in-depth analysis of: Classifying capital budgeting proposals Determining
the relevant cash flows for capital budgeting proposals Assessing the economic value of a capital budgeting proposal using different
techniques Incorporating risk into the capital budgeting decision Evaluating whether to lease or borrow-to-buy Capital Budgeting: Theory and
Practice provides the knowledge, insight, and advice that will allow you to handle one of the most important aspects of your firm's financial
management. Advanced enough for practitioners yet accessible enough for the novice, Capital Budgeting: Theory and Practice is your
complete guide to understanding and benefiting from the essential techniques of capital budgeting.
In The Handbook of Municipal Bonds, editors Sylvan Feldstein and Frank Fabozzi provide traders, bankers, and advisors—among other
industry participants—with a well-rounded look at the industry of tax-exempt municipal bonds. Chapter by chapter, a diverse group of
experienced contributors provide detailed explanations and a variety of relevant examples that illuminate essential elements of this area. With
this book as your guide, you’ll quickly become familiar with both buy side and sell side issues as well as important innovations in this field.

A thoroughly revised and updated edition of a textbook for graduate students in finance, with new coverage of global financial
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institutions. This thoroughly revised and updated edition of a widely used textbook for graduate students in finance now provides
expanded coverage of global financial institutions, with detailed comparisons of U.S. systems with non-U.S. systems. A focus on
the actual practices of financial institutions prepares students for real-world problems. After an introduction to financial markets
and market participants, including asset management firms, credit rating agencies, and investment banking firms, the book covers
risks and asset pricing, with a new overview of risk; the structure of interest rates and interest rate and credit risks; the
fundamentals of primary and secondary markets; government debt markets, with new material on non-U.S. sovereign debt
markets; corporate funding markets, with new coverage of small and medium enterprises and entrepreneurial ventures; residential
and commercial real estate markets; collective investment vehicles, in a chapter new to this edition; and financial derivatives,
including financial futures and options, interest rate derivatives, foreign exchange derivatives, and credit risk transfer vehicles such
as credit default swaps. Each chapter begins with learning objectives and ends with bullet point takeaways and questions.
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 products; and advanced coverage of derivative markets. Each
chapter ends with a review of key points and questions based on the material covered.
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.
The job of planning, implementing, and overseeing the funds of an individual investor or an institution is referred to as investment
management. The purpose of this book is to describe the process of investment management.
The standard reference for fixed income portfolio managers Despite their conservative nature, fixed income instruments are
among the investment industry's most complex and potentially risky investments. Fixed Income Mathematics is recognized
worldwide as the essential professional reference for understanding the concepts and evaluative methodologies for bonds,
mortgage-backed securities, asset-backed securities, and other fixed income instruments. This fully revised and updated fourth
edition features all-new illustrations of the future and present value of money, with appendices on continuous compounding and
new sections and chapters addressing risk measures, cash flow characteristics of credit-sensitive mortgage-backed and assetbacked securities, and more.
Advances in Fixed Income Valuation Modeling and Risk Management provides in-depth examinations by thirty-one expert
research and opinion leaders on topics such as: problems encountered in valuing interest rate derivatives, tax effects in U.S.
government bond markets, portfolio risk management, valuation of treasury bond futures contract's embedded options, and risk
analysis of international bonds.
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 * Asset-backed 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

Long gone are the times when investors could make decisions based on intuition. Modern asset management draws on a
wide-range of fields beyond financial theory: economics, financial accounting, econometrics/statistics, management
science, operations research (optimization and Monte Carlo simulation), and more recently, data science (Big Data,
machine learning, and artificial intelligence). The challenge in writing an institutional asset management book is that
when tools from these different fields are applied in an investment strategy or an analytical framework for valuing
securities, it is assumed that the reader is familiar with the fundamentals of these fields. Attempting to explain strategies
and analytical concepts while also providing a primer on the tools from other fields is not the most effective way of
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describing the asset management process. Moreover, while an increasing number of investment models have been
proposed in the asset management literature, there are challenges and issues in implementing these models. This book
provides a description of the tools used in asset management as well as a more in-depth explanation of specialized
topics and issues covered in the companion book, Fundamentals of Institutional Asset Management. The topics covered
include the asset management business and its challenges, the basics of financial accounting, securitization technology,
analytical tools (financial econometrics, Monte Carlo simulation, optimization models, and machine learning), alternative
risk measures for asset allocation, securities finance, implementing quantitative research, quantitative equity strategies,
transaction costs, multifactor models applied to equity and bond portfolio management, and backtesting methodologies.
This pedagogic approach exposes the reader to the set of interdisciplinary tools that modern asset managers require in
order to extract profits from data and processes.
Floating-Rate Securities is the only complete resource on "floaters" that fills the information void surrounding these
complex securities. It explains the basics of floating rate securities, how to value them, techniques to compute spread
measures for relative value analysis, and much more.
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.
The Definitive Guide to Fixed Income Securities—Revised and Updated for the New Era of Investing For decades, The
Handbook of Fixed Income Securities has been the most trusted resource in the world for fixed income investing. Since
the publication of the last edition, however, the financial markets have experienced major upheavals, introducing
dramatic new opportunities and risks. This completely revised and expanded eighth edition contains 31 new chapters that
bring you up to date on the latest products, analytical tools, methodologies, and strategies for identifying and capitalizing
on the potential of the fixed income securities market in order to enhance returns. Among the world’s leading authorities
on the subject, Frank J. Fabozzi, along with Steven V. Mann, has gathered a powerful global team of leading experts to
provide you with the newest and best techniques for taking advantage of this market. New topics include: Electronic
trading Macro-economic dynamics and the corporate bond market Leveraged loans Structured and credit-linked notes
Exchange-traded funds Covered bonds Collateralized loan obligations Risk analysis from multifactor fixed income models
High-yield bond portfolio management Distressed structured credit securities Hedge fund fixed income strategies Credit
derivatives valuation and risk Tail risk hedging Principles of performance attribution Invaluable for its theoretical insights,
unsurpassed in its hands-on guidance, and unequaled in the expertise and authority of its contributors, this all-new
edition of The Handbook of Fixed Income Securities delivers the information and knowledge you need to stay on top of
the market and ahead of the curve.
Commercial mortgage-backed securities (CMBS)-securitizations of mortgage loans backed by commercial real estatehave become compelling devices for fixed income investing. This title, edited by renowned financial expert Frank
Fabozzi, describes the structure, valuation, and performance of CMBS, illustrates an empirical framework for estimating
CMBS defaults, instructs how to value prepayment and credit risks of CMBS, and more.
Real Estate-Backed Securities provides today's most concise yet comprehensive understanding of passive real estate
investing. Issues discussed include agency passthrough securities and mortgage strips, agency collateralized mortgage
obligations, nonagency residential MBS, commercial mortgage-backed securities, and more.
An accessible guide to the growing field of financial econometrics As finance and financial products have become more
complex, financial econometrics has emerged as a fast-growing field and necessary foundation for anyone involved in
quantitative finance. The techniques of financial econometrics facilitate the development and management of new
financial instruments by providing models for pricing and risk assessment. In short, financial econometrics is an
indispensable component to modern finance. The Basics of Financial Econometrics covers the commonly used
techniques in the field without using unnecessary mathematical/statistical analysis. It focuses on foundational ideas and
how they are applied. Topics covered include: regression models, factor analysis, volatility estimations, and time series
techniques. Covers the basics of financial econometrics—an important topic in quantitative finance Contains several
chapters on topics typically not covered even in basic books on econometrics such as model selection, model risk, and
mitigating model risk Geared towards both practitioners and finance students who need to understand this dynamic
discipline, but may not have advanced mathematical training, this book is a valuable resource on a topic of growing
importance.
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