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A well-rounded guide for those interested in European financial markets

With the advent of the euro and formation of the European Union, financia
markets on this continent are slowly beginning to gain momentum. Individuals
searching for information on these markets have come up empty-until now. The
Handbook of European Fixed Income Marketsis the first book written on this
burgeoning market. It contains extensive, in-depth coverage of every aspect of
the current European fixed income markets and their derivatives. This
comprehensive resource includes both a qualitative approach to products,
conventions, and ingtitutions as well as quantitative coverage of valuation and
analysis of each instrument. The Handbook of European Fixed Income Markets
introduces readers to devel oped markets such asthe U.K., France, Germany,
Italy, Spain, and Holland, as well as emerging markets in Eastern Europe.
Government and corporate bond market instruments and institutions are also
discussed. U.S.-based investors, researchers, and academics as well as students
and financia professionalsin other parts of the world will all turn to this book for
complete and accurate information on European financia instruments and
markets.

Frank J. Fabozzi (New Hope, PA) isafinancia consultant, the Editor of the
Journal of Portfolio Management, and Adjunct Professor of Finance at Yale
University's School of Management. Moorad Choudhry (Surrey, UK) isaVice
President with JPMorgan Chase structured finances services in London.
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A well-rounded guide for those interested in European financial markets

With the advent of the euro and formation of the European Union, financial markets on this continent are
slowly beginning to gain momentum. Individuals searching for information on these markets have come up
empty-until now. The Handbook of European Fixed Income Markets is the first book written on this
burgeoning market. It contains extensive, in-depth coverage of every aspect of the current European fixed
income markets and their derivatives. This comprehensive resource includes both a qualitative approach to
products, conventions, and institutions as well as quantitative coverage of valuation and analysis of each
instrument. The Handbook of European Fixed Income Markets introduces readers to devel oped markets such
asthe U.K., France, Germany, Italy, Spain, and Holland, as well as emerging markets in Eastern Europe.
Government and corporate bond market instruments and institutions are also discussed. U.S.-based investors,
researchers, and academics as well as students and financial professionals in other parts of the world will all
turn to this book for complete and accurate information on European financial instruments and markets.
Frank J. Fabozzi (New Hope, PA) isafinancia consultant, the Editor of the Journal of Portfolio
Management, and Adjunct Professor of Finance at Y ale University's School of Management. Moorad
Choudhry (Surrey, UK) isa Vice President with JPMorgan Chase structured finances services in London.
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Editorial Review

Review
"...diversity and what looks to be arigorous editoria oversight ensure an approach that combines theory with
market practice." (Financial Times, March 2004)

From the Back Cover

The Handbook of European Fixed Income Securities is the first comprehensive guide to this important and
diverse capital market. It is essential reading for all investors with an interest in European bond markets, as
well as avital reference work for traders, marketers, and risk managers.

Featuring contributions from over thirty internationally recognized expertsin the field of debt finance and
derivatives, this book covers every aspect of the European bond markets. Filled with in-depth insights and
practical advice, The Handbook of European Fixed Income Securities includes:

- The basics of bond instruments

- Bondholder value

- Fixed income analytics—pricing and valuation, interest-rate risk management, yield curve modeling

- Market products—government bonds, Eurobonds, covered bonds, ABS, MBS, cash flow and synthetic CDO
- European derivative markets—futures, options, swaps, credit derivatives

- Credit risk management—default and recovery rates

- Portfolio management strategies

- Lega and documentation issues

- Trustee services

About the Author

FRANK J. FABOZZI, PhD, CFA, is Editor of the Journal of Portfolio Management, the Frederick Frank
Adjunct Professor of Finance at Y ale University’s School of Management, and a consultant in the fixed
income and derivatives area. Fabozzi is a Chartered Financial Analyst and Certified Public Accountant who
has edited and authored many acclaimed books in finance. He earned a doctorate in economics from the City
University of New York in 1972. Heis a Fellow of the International Center for Finance at Y ale University.

MOORAD CHOUDHRY isHead of Treasury at KBC Financial Products (UK) Limited in London. He
previously worked as a government bond trader at ABN Amro Hoare Govett Limited and Hambros Bank
Limited, and in structured finance services at JPMorgan Chase Bank. Choudhry is a Fellow at the Centre for
Mathematical Trading and Finance, CASS Business School, London, and a Fellow of the Securities Institute.
He has published widely in the field of fixed income and derivatives, and is author of The Bond and Money
Markets: Strategy, Trading, Analysis.

Users Review

From reader reviews:
Kim Townsend:

With other case, little folks like to read book The Handbook of European Fixed Income Securities (Frank J.



Fabozzi Series). Y ou can choose the best book if you'd prefer reading a book. Providing we know about how
isimportant a book The Handbook of European Fixed Income Securities (Frank J. Fabozzi Series). You can
add understanding and of course you can around the world by way of a book. Absolutely right, due to the
fact from book you can know everything! From your country until eventually foreign or abroad you can be
known. About simple issue until wonderful thing you are able to know that. In this era, we can easily open a
book aswell as searching by internet unit. It is called e-book. Y ou should use it when you feel bored stiff to
gotothelibrary. Let'sread.

Susan Ross:

As people who livein the actual modest era should be change about what going on or info even knowledge
to make these peopl e keep up with the erawhich is always change and move ahead. Some of you maybe will
update themselves by studying books. It is a good choice to suit your needs but the problems coming to a
person is you don't know what type you should start with. This The Handbook of European Fixed Income
Securities (Frank J. Fabozzi Series) is our recommendation to make you keep up with the world. Why, since
this book serves what you want and need in this era.

IrmaTijerina:

The event that you get from The Handbook of European Fixed Income Securities (Frank J. Fabozzi Series)
may be the more deep you rooting the information that hide in the words the more you get thinking about
reading it. It does not mean that this book is hard to comprehend but The Handbook of European Fixed
Income Securities (Frank J. Fabozzi Series) giving you buzz feeling of reading. The article author conveys
their point in selected way that can be understood by simply anyone who read this because the author of this
publication is well-known enough. That book also makes your vocabulary increase well. That makesit easy
to understand then can go with you, both in printed or e-book style are available. We advise you for having
this The Handbook of European Fixed Income Securities (Frank J. Fabozzi Series) instantly.

Sharon Wilson:

Reading can called brain hangout, why? Because while you are reading a book specifically book entitled The
Handbook of European Fixed Income Securities (Frank J. Fabozzi Series) your mind will drift away trough
every dimension, wandering in most aspect that maybe unidentified for but surely might be your mind
friends. Imaging each and every word written in a e-book then become one contact form conclusion and
explanation that maybe you never get prior to. The The Handbook of European Fixed Income Securities
(Frank J. Fabozzi Series) giving you an additional experience more than blown away your brain but also
giving you useful information for your better life in this particular era. So now let us teach you the relaxing
pattern thisis your body and mind is going to be pleased when you are finished reading through it, like
winning asport. Do you want to try this extraordinary shelling out spare time activity?
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