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The practice of institutional bond portfolio management has changed markedly since the late 1980s in
response to new financial instruments, investment methodologies, and improved analytics. Investors are
looking for a more disciplined, quantitative approach to asset management. Here, five top authorities from a
leading Wall Street firm provide practical solutions and feasible methodologies based on investor inquiries.
While taking a quantitative approach, they avoid complex mathematical derivations, making the book
accessible to a wide audience, including portfolio managers, plan sponsors, research analysts, risk managers,
academics, students, and anyone interested in bond portfolio management.

The book covers a range of subjects of concern to fixed-income portfolio managers--investment style,
benchmark replication and customization, managing credit and mortgage portfolios, managing central bank
reserves, risk optimization, and performance attribution. The first part contains empirical studies of security
selection versus asset allocation, index replication with derivatives and bonds, optimal portfolio
diversification, and long-horizon performance of assets. The second part covers portfolio management tools
for risk budgeting, bottom-up risk modeling, performance attribution, innovative measures of risk
sensitivities, and hedging risk exposures.

A first-of-its-kind publication from a team of practitioners at the front lines of financial thinking, this book
presents a winning combination of mathematical models, intuitive examples, and clear language.
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From reader reviews:

Timothy Patrick:

The book Quantitative Management of Bond Portfolios (Advances in Financial Engineering) can give more
knowledge and also the precise product information about everything you want. So just why must we leave
the good thing like a book Quantitative Management of Bond Portfolios (Advances in Financial
Engineering)? A number of you have a different opinion about reserve. But one aim that book can give many
facts for us. It is absolutely proper. Right now, try to closer with the book. Knowledge or data that you take
for that, you may give for each other; you could share all of these. Book Quantitative Management of Bond
Portfolios (Advances in Financial Engineering) has simple shape however, you know: it has great and large
function for you. You can appearance the enormous world by wide open and read a e-book. So it is very
wonderful.

Daniel Hanson:

Do you one of people who can't read gratifying if the sentence chained inside straightway, hold on guys this
particular aren't like that. This Quantitative Management of Bond Portfolios (Advances in Financial
Engineering) book is readable by simply you who hate those straight word style. You will find the data here
are arrange for enjoyable studying experience without leaving even decrease the knowledge that want to
supply to you. The writer connected with Quantitative Management of Bond Portfolios (Advances in
Financial Engineering) content conveys thinking easily to understand by many people. The printed and e-
book are not different in the written content but it just different in the form of it. So , do you continue to
thinking Quantitative Management of Bond Portfolios (Advances in Financial Engineering) is not loveable to
be your top record reading book?

Jamie Wallace:

The feeling that you get from Quantitative Management of Bond Portfolios (Advances in Financial
Engineering) could be the more deep you excavating the information that hide inside words the more you get
serious about reading it. It does not mean that this book is hard to recognise but Quantitative Management of
Bond Portfolios (Advances in Financial Engineering) giving you joy feeling of reading. The author conveys
their point in a number of way that can be understood by means of anyone who read that because the author
of this book is well-known enough. This book also makes your own personal vocabulary increase well. It is
therefore easy to understand then can go along with you, both in printed or e-book style are available. We
highly recommend you for having this Quantitative Management of Bond Portfolios (Advances in Financial
Engineering) instantly.

Gary Campbell:

The book untitled Quantitative Management of Bond Portfolios (Advances in Financial Engineering) contain
a lot of information on it. The writer explains your girlfriend idea with easy technique. The language is very



clear to see all the people, so do definitely not worry, you can easy to read it. The book was published by
famous author. The author will take you in the new era of literary works. It is easy to read this book because
you can keep reading your smart phone, or product, so you can read the book throughout anywhere and
anytime. If you want to buy the e-book, you can start their official web-site and order it. Have a nice learn.
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