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Where institutions and individuals averagely invest the majority of their assets in money-market and fixed-
income instruments, interest rate risk management could be seen as the single most important global
financial issue. However, the majority of the key techniques used by most investors were developed several
decades ago, and the advantages of multi-factor models are not fully recognised by many researchers and
practitioners. This book provides clear and practical insight into bond portfolios and portfolio management
through key empirical analysis. The authors use extensive sets of empirical data to describe the value
potentially added by more recent techniques to manage interest rate risk relative to traditional techniques and
to present empirical evidence of such an added value. Beginning with a description of the simplest models
and moving on to the most complex, the authors offer key recommendations for the future of rate risk
management.
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From reader reviews:

Terry Sugg:

As people who live in the actual modest era should be upgrade about what going on or information even
knowledge to make these individuals keep up with the era that is always change and advance. Some of you
maybe will update themselves by reading books. It is a good choice for you personally but the problems
coming to you is you don't know which one you should start with. This Modern Multi-Factor Analysis of
Bond Portfolios: Critical Implications for Hedging and Investing is our recommendation to cause you to keep
up with the world. Why, because this book serves what you want and need in this era.

Linda Yohe:

Information is provisions for individuals to get better life, information these days can get by anyone at
everywhere. The information can be a information or any news even restricted. What people must be
consider when those information which is from the former life are challenging be find than now is taking
seriously which one is appropriate to believe or which one often the resource are convinced. If you find the
unstable resource then you get it as your main information we will see huge disadvantage for you. All of
those possibilities will not happen within you if you take Modern Multi-Factor Analysis of Bond Portfolios:
Critical Implications for Hedging and Investing as your daily resource information.

Frank Jorge:

People live in this new day time of lifestyle always attempt to and must have the free time or they will get
wide range of stress from both way of life and work. So , whenever we ask do people have extra time, we
will say absolutely without a doubt. People is human not just a robot. Then we request again, what kind of
activity are there when the spare time coming to a person of course your answer will unlimited right. Then
do you ever try this one, reading ebooks. It can be your alternative in spending your spare time, the book you
have read is usually Modern Multi-Factor Analysis of Bond Portfolios: Critical Implications for Hedging and
Investing.

James Martin:

Beside this kind of Modern Multi-Factor Analysis of Bond Portfolios: Critical Implications for Hedging and
Investing in your phone, it could give you a way to get more close to the new knowledge or details. The
information and the knowledge you might got here is fresh from oven so don't always be worry if you feel
like an older people live in narrow town. It is good thing to have Modern Multi-Factor Analysis of Bond
Portfolios: Critical Implications for Hedging and Investing because this book offers to you readable
information. Do you sometimes have book but you would not get what it's interesting features of. Oh come
on, that would not happen if you have this in the hand. The Enjoyable arrangement here cannot be
questionable, similar to treasuring beautiful island. Use you still want to miss this? Find this book and also
read it from right now!
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