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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:

Jacquelyn Lopez:

The book Modern Multi-Factor Analysis of Bond Portfolios: Critical Implications for Hedging and Investing
gives you the sense of being enjoy for your spare time. You can utilize to make your capable much more
increase. Book can for being your best friend when you getting anxiety or having big problem with the
subject. If you can make examining a book Modern Multi-Factor Analysis of Bond Portfolios: Critical
Implications for Hedging and Investing being your habit, you can get a lot more advantages, like add your
current capable, increase your knowledge about some or all subjects. You are able to know everything if you
like open up and read a reserve Modern Multi-Factor Analysis of Bond Portfolios: Critical Implications for
Hedging and Investing. Kinds of book are several. It means that, science guide or encyclopedia or other
individuals. So , how do you think about this e-book?

Eva Burton:

The book untitled Modern Multi-Factor Analysis of Bond Portfolios: Critical Implications for Hedging and
Investing contain a lot of information on that. The writer explains the woman idea with easy technique. The
language is very clear and understandable all the people, so do definitely not worry, you can easy to read
this. The book was written by famous author. The author provides you in the new era of literary works. You
can read this book because you can read on your smart phone, or product, so you can read the book in
anywhere and anytime. In a situation you wish to purchase the e-book, you can open up their official web-
site in addition to order it. Have a nice read.

Troy Harlow:

You may spend your free time to read this book this guide. This Modern Multi-Factor Analysis of Bond
Portfolios: Critical Implications for Hedging and Investing is simple to bring you can read it in the park your
car, in the beach, train along with soon. If you did not have much space to bring often the printed book, you
can buy the particular e-book. It is make you quicker to read it. You can save typically the book in your
smart phone. Therefore there are a lot of benefits that you will get when you buy this book.

Kristi Jones:

With this era which is the greater particular person or who has ability in doing something more are more
precious than other. Do you want to become one among it? It is just simple strategy to have that. What you
have to do is just spending your time not much but quite enough to enjoy a look at some books. One of the
books in the top collection in your reading list is Modern Multi-Factor Analysis of Bond Portfolios: Critical
Implications for Hedging and Investing. This book which can be qualified as The Hungry Inclines can get
you closer in growing to be precious person. By looking upwards and review this e-book you can get many
advantages.
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