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As western governments issue increasing amounts of debt, the fixed income markets have never been more
important. Yet the methods for analyzing these markets have failed to keep pace with recent developments,
including the deterioration in the credit quality of many sovereign issuers. In Fixed Income Relative Value
Analysis, Doug Huggins and Christian Schaller address this gap with a set of analytic tools for assessing
value in the markets for government bonds, interest rate swaps, and related basis swaps, as well as associated
futures and options.

Taking a practitioner’s point of view, the book presents the theory behind market analysis in connection with
tools for finding and expressing trade ideas. The extensive use of actual market examples illustrates the ways
these analytic tools can be applied in practice.

The book covers:

Statistical models for quantitative market analysis, in particular mean reversion models and principal●

component analysis.
An in-depth approach to understanding swap spreads in theory and in practice.●

A comprehensive discussion of the various basis swaps and their combinations.●

The incorporation of credit default swaps in yield curve analysis.●

A classification of option trades, with appropriate analysis tools for each category.●

Fitted curve techniques for identifying relative value among different bonds.●

A multi-factor delivery option model for bond future contracts.●

Fixed Income Relative Value Analysis provides an insightful presentation of the relevant statistical and
financial theories, a detailed set of statistical and financial tools derived from these theories, and a multitude
of actual trades resulting from the application of these tools to the fixed income markets. As such, it’s an
indispensable guide for relative value analysts, relative value traders, and portfolio managers for whom
security selection and hedging are part of the investment process.
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From reader reviews:

Cassie Merritt:

Do you certainly one of people who can't read gratifying if the sentence chained from the straightway, hold
on guys this particular aren't like that. This Fixed Income Relative Value Analysis: A Practitioners Guide to
the Theory, Tools, and Trades (Bloomberg Financial) book is readable by means of you who hate the straight
word style. You will find the facts here are arrange for enjoyable examining experience without leaving
perhaps decrease the knowledge that want to give to you. The writer regarding Fixed Income Relative Value
Analysis: A Practitioners Guide to the Theory, Tools, and Trades (Bloomberg Financial) content conveys
prospect easily to understand by lots of people. The printed and e-book are not different in the articles but it
just different by means of it. So , do you still thinking Fixed Income Relative Value Analysis: A Practitioners
Guide to the Theory, Tools, and Trades (Bloomberg Financial) is not loveable to be your top checklist
reading book?

Elisa Hall:

Playing with family within a park, coming to see the ocean world or hanging out with friends is thing that
usually you may have done when you have spare time, in that case why you don't try factor that really
opposite from that. One activity that make you not sensation tired but still relaxing, trilling like on roller
coaster you are ride on and with addition of knowledge. Even you love Fixed Income Relative Value
Analysis: A Practitioners Guide to the Theory, Tools, and Trades (Bloomberg Financial), you could enjoy
both. It is fine combination right, you still desire to miss it? What kind of hangout type is it? Oh can occur its
mind hangout guys. What? Still don't understand it, oh come on its named reading friends.

Mindy Simmons:

Beside this particular Fixed Income Relative Value Analysis: A Practitioners Guide to the Theory, Tools,
and Trades (Bloomberg Financial) in your phone, it could possibly give you a way to get more close to the
new knowledge or facts. The information and the knowledge you are going to got here is fresh from the oven
so don't always be worry if you feel like an older people live in narrow community. It is good thing to have
Fixed Income Relative Value Analysis: A Practitioners Guide to the Theory, Tools, and Trades (Bloomberg
Financial) because this book offers to your account readable information. Do you sometimes have book but
you would not get what it's facts concerning. Oh come on, that would not happen if you have this in the
hand. The Enjoyable blend here cannot be questionable, like treasuring beautiful island. So do you still want
to miss the idea? Find this book and read it from today!

Jeanie Clark:

This Fixed Income Relative Value Analysis: A Practitioners Guide to the Theory, Tools, and Trades
(Bloomberg Financial) is brand-new way for you who has attention to look for some information given it
relief your hunger of knowledge. Getting deeper you on it getting knowledge more you know otherwise you



who still having bit of digest in reading this Fixed Income Relative Value Analysis: A Practitioners Guide to
the Theory, Tools, and Trades (Bloomberg Financial) can be the light food in your case because the
information inside this book is easy to get simply by anyone. These books produce itself in the form which
can be reachable by anyone, sure I mean in the e-book form. People who think that in book form make them
feel tired even dizzy this reserve is the answer. So there isn't any in reading a guide especially this one. You
can find what you are looking for. It should be here for a person. So , don't miss it! Just read this e-book
variety for your better life in addition to knowledge.
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