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This ultimate guide contains an excellent blend of theory and practice This
comprehensive guide covers various aspects of model building for fixed income
securities and derivatives. Filled with expert advice, valuable insights, and advanced
modeling techniques, Interest Rate, Term Structure, and Valuation Modeling is a book
that all institutional investors, portfolio managers, and risk professionals should have.
John Wiley & Sons, Inc. is proud to be the publisher of the esteemed Frank J. Fabozzi
Series. Comprising nearly 100 titles-which include numerous bestsellers-The Frank J.
Fabozzi Series is a key resource for finance professionals and academics, strategists
and students, and investors. The series is overseen by its eponymous editor, whose
expert instruction and presentation of new ideas have been at the forefront of financial
publishing for over twenty years. His successful career has provided him with the
knowledge, insight, and advice that has led to this comprehensive series. Frank J.
Fabozzi, PhD, CFA, CPA, is Editor of the Journal of Portfolio Management, which is read
by thousands of institutional investors, as well as editor or author of over 100 books on
finance for the professional and academic markets. Currently, Dr. Fabozzi is an adjunct
Professor of Finance at Yale University's School of Management and on the board of
directors of the Guardian Life family of funds and the Black Rock complex of funds.
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