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Bond and Money Markets: Strategy, Trading, Analysis explains and analyses all
aspects of the bond and money markets and is both an introduction for
newcomers and an advanced text for experienced market practitioners and
graduate students. Those with experience of the industry at all levels will find the
book invaluable as a standard reference work. The book features coverage of:

Government and Corporate bonds, Eurobonds, callable bonds, convertibles●

Asset-backed bonds including mortgages and CDOs●

Derivative instruments including bond futures, swaps, options, structured●

products, and option valuation models
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, including total return framework, portfolio strategies,●

and constructing bond indices

and valuable insight into:

Trading and hedging strategy●

Charting and technical analysis●

The latest market developments, such as value-at-risk, and credit derivatives●

Emerging markets and the benefits of international investment●

The Bond and Money Markets: Strategy, Trading, Analysis is aimed at a wide
readership including bond salespersons, traders, corporate financiers and
graduate trainees, as well as risk managers, operations professionals and business
analysts. Other market participants including fund managers, corporate
treasurers, management consultants, regulators and financial journalists will also
find the content useful.

This book is virtually a stand alone reference book on interest rate swaps, the●
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money markets, financial market mathematics, interest-rate futures and
technical analysis
Includes some introductory coverage of very specialised topics (for which one●

requires specialised texts) such as VaR, Asset & liability management, credit
derivatives
Combines accessible style with advanced level topics, plus review of latest●

research
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Editorial Review

Review

"Moorad is a master of his subject. He is a rare financial markets author, in being both highly readable and
yet still informative to practitioners... The reader will come to treat this book as his bible." --David
Wileman, CEO, King & Shaxson Bond Brokers Limited, Old Mutual plc.

"Choudhry has managed to combine the clarity of explanation vital to students of the subject with sufficient
content and detail to ensure that even the experienced practitioner will find this book an invaluable asset." --
Martin Barber, Partner, Financial Services, KPMG Consulting

"A fantastic achievement and set to become the premier reference on global debt capital markets...a
superlative and enthusiastic contribution to the financial economics literature." --Daniel Shakhani, Global
Credit Strategy, Goldman Sachs International

"The book explains and analyses all aspects of the bond and money markets and is both an introduction for
newcomers and an advanced text for experienced market practitioners and graduate students. Those with
experience of the industry at all levels will find the book invaluable as a standard reference work." --
Securities & Investment Review, July-Aug 2001

From the Publisher
The Bond and Money Markets: Strategy, Trading, Analysis explains and analyses all aspects of the bond and
money markets and is both an introduction for newcomers and an advanced text for experienced market
practitioners and graduate students. Those with experience of the industry at all levels will find the book
invaluable as a standard reference work. The book features coverage of: * Government and Corporate bonds,
Eurobonds, callable bonds, convertibles* Asset-backed bonds including mortgages and CDOs* Derivative
instruments including bond futures, swaps, options, structured products, and option valuation models*
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, including total return framework, portfolio strategies, and constructing bond
indices and valuable insight into:* Trading and hedging strategy* Charting and technical analysis* The latest
market developments, such as value-at-risk, and credit derivatives* Emerging markets and the benefits of
international investment The Bond and Money Markets: Strategy, Trading, Analysis is aimed at a wide
readership including bond salespersons, traders, corporate financiers and graduate trainees, as well as risk
managers, operations professionals and business analysts. Other market participants including fund
managers, corporate treasurers, management consultants, regulators and financial journalists will also find
the content useful.

About the Author
Moorad Choudhry is Chief Executive Officer, Habib Bank Zurich PLC in London, and Visiting Professor at
the Department of Mathematical Sciences, Brunel University. Previously he was Head of Treasury of the
Corporate Banking Division, Royal Bank of Scotland. Prior to joining RBS, he was a bond trader and
structured finance repo trader at KBC Financial Products, ABN Amro Hoare Govett Limited and Hambros
Bank Limited. He has a PhD from Birkbeck, University of London and an MBA from Henley Business
School. Moorad lives in Surrey, England.



Users Review

From reader reviews:

Jean McFerren:

The book untitled Bond and Money Markets: Strategy, Trading, Analysis (Securities Institution Professional
Reference Series) is the reserve that recommended to you to learn. You can see the quality of the book
content that will be shown to a person. The language that article author use to explained their ideas are easily
to understand. The article author was did a lot of study when write the book, hence the information that they
share to you is absolutely accurate. You also might get the e-book of Bond and Money Markets: Strategy,
Trading, Analysis (Securities Institution Professional Reference Series) from the publisher to make you a lot
more enjoy free time.

Jon Harrill:

Playing with family in a very park, coming to see the ocean world or hanging out with pals is thing that
usually you have done when you have spare time, in that case why you don't try issue that really opposite
from that. A single activity that make you not sensation tired but still relaxing, trilling like on roller coaster
you already been ride on and with addition associated with. Even you love Bond and Money Markets:
Strategy, Trading, Analysis (Securities Institution Professional Reference Series), it is possible to enjoy both.
It is very good combination right, you still want to miss it? What kind of hangout type is it? Oh seriously its
mind hangout guys. What? Still don't buy it, oh come on its known as reading friends.

Martin Norwood:

In this particular era which is the greater particular person or who has ability in doing something more are
more special than other. Do you want to become one among it? It is just simple solution to have that. What
you must do is just spending your time not very much but quite enough to possess a look at some books. One
of several books in the top listing in your reading list is actually Bond and Money Markets: Strategy,
Trading, Analysis (Securities Institution Professional Reference Series). This book and that is qualified as
The Hungry Hillsides can get you closer in becoming precious person. By looking upwards and review this
book you can get many advantages.

Denise Kerrigan:

As we know that book is vital thing to add our know-how for everything. By a reserve we can know
everything you want. A book is a set of written, printed, illustrated or maybe blank sheet. Every year had
been exactly added. This reserve Bond and Money Markets: Strategy, Trading, Analysis (Securities
Institution Professional Reference Series) was filled in relation to science. Spend your spare time to add your
knowledge about your science competence. Some people has various feel when they reading a book. If you
know how big advantage of a book, you can truly feel enjoy to read a publication. In the modern era like
currently, many ways to get book that you wanted.
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