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A breakthrough methodology for profitingin the high-yield and distressed debt market

Global advancesin technology give investors and asset managers more information at their fingertips than
ever before. With Quantitative Analyticsin Debt Valuation and Management, you can join the elite club of
guantitative investors who know how to use that information to beat the market and their competitors.

This powerful guide shows you how to sharpen your analytical process by considering valuable information
hidden in the prices of related assets. Quantitative Analytics in Debt Valuation and Management reveas a
progressive framework incorporating debt valuation based on the interrel ationships among the equity, bond,
and options markets. Using this cutting-edge method in conjunction with traditional debt and equity analysis,
you will reduce portfolio risk, find assets with the highest returns, and generate dramatically greater profits
from your transactions.

This book’s “fat-free” presentation and easy-to-navigate format jump-starts busy professionals on their way
to mastering proven techniques to:

- Determine the “equity risk” inherent in corporate debt to establish the causal relationship between a
company’s debt, equity, and asset values

- Price and analyze corporate debt in real time by going beyond traditional methods for computing capital
requirements and anticipated |osses

- Look with an insider’ s eye at risk management challenges facing banks, hedge funds, and other institutions
operating with financia leverage

- Avoid the mistakes of other investors who contribute to the systemic risk in the financial system

Additionaly, you will be well prepared for the real world with the book’ s focus on practical application and
clear case studies. Step-by-step, you will see how to improve bond pricing and hedge debt with equity, and
how selected investment management strategies perform when the model is used to drive decision making.
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From reader reviews:
CharlieHartman:

In this 21st centuries, people become competitive in each way. By being competitive currently, people have
do something to make these survives, being in the middle of typically the crowded place and notice through
surrounding. One thing that often many people have underestimated the ideafor awhileisreading. Y ep, by
reading a e-book your ability to survive boost then having chance to remain than other is high. For you
personally who want to start reading some sort of book, we give you this specific Quantitative Analyticsin
Debt Valuation & Management book as beginning and daily reading reserve. Why, because this book is
greater than just a book.

Eleanor Hotchkiss;

Often the book Quantitative Analyticsin Debt Valuation & Management has alot of information on it. So
when you check out this book you can get alot of profit. The book was published by the very famous author.
The writer makes some research before write this book. This kind of book very easy to read you can find the
point easily after looking over this book.

Clifford Rosdli:

Aswe know that book isimportant thing to add our information for everything. By a publication we can
know everything we wish. A book isalist of written, printed, illustrated or maybe blank sheet. Every year
ended up being exactly added. This book Quantitative Analyticsin Debt Vauation & Management was filled
regarding science. Spend your extratime to add your knowledge about your science competence. Some
people has diverse feel when they reading a book. If you know how big selling point of a book, you can
experience enjoy to read a publication. In the modern eralike now, many ways to get book that you wanted.

Annie Rose:

A lot of e-book has printed but it differs from the others. Y ou can get it by online on social media. Y ou can
choose the best book for you, science, amusing, novel, or whatever by searching from it. It isidentified as of
book Quantitative Analyticsin Debt Vauation & Management. Contain your knowledge by it. Without
leaving the printed book, it may add your knowledge and make a person happier to read. It ismost critical
that, you must aware about book. It can bring you from one spot to other place.
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