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

Global advances in technology give investors and asset managers more information at their fingertips than
ever before. With Quantitative Analytics in Debt Valuation and Management, you can join the elite club of
quantitative 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 reveals a
progressive framework incorporating debt valuation based on the interrelationships 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 losses
Look with an insider’s eye at risk management challenges facing banks, hedge funds, and other institutions●

operating with financial leverage
Avoid the mistakes of other investors who contribute to the systemic risk in the financial system●

Additionally, 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:

Mark McCarver:

Now a day individuals who Living in the era exactly where everything reachable by match the internet and
the resources in it can be true or not need people to be aware of each info they get. How a lot more to be
smart in having any information nowadays? Of course the solution is reading a book. Looking at a book can
help folks out of this uncertainty Information specifically this Quantitative Analytics in Debt Valuation &
Management book since this book offers you rich data and knowledge. Of course the knowledge in this book
hundred per cent guarantees there is no doubt in it you probably know this.

Julio Rico:

Spent a free time and energy to be fun activity to accomplish! A lot of people spent their sparetime with their
family, or their friends. Usually they doing activity like watching television, going to beach, or picnic inside
park. They actually doing same every week. Do you feel it? Do you wish to something different to fill your
own personal free time/ holiday? Can be reading a book might be option to fill your cost-free time/ holiday.
The first thing that you ask may be what kinds of publication that you should read. If you want to attempt
look for book, may be the reserve untitled Quantitative Analytics in Debt Valuation & Management can be
good book to read. May be it may be best activity to you.

Albertha Lemons:

Your reading 6th sense will not betray you, why because this Quantitative Analytics in Debt Valuation &
Management book written by well-known writer who really knows well how to make book that can be
understand by anyone who else read the book. Written within good manner for you, still dripping wet every
ideas and composing skill only for eliminate your personal hunger then you still uncertainty Quantitative
Analytics in Debt Valuation & Management as good book not merely by the cover but also by content. This
is one guide that can break don't assess book by its deal with, so do you still needing one more sixth sense to
pick this particular!? Oh come on your examining sixth sense already alerted you so why you have to
listening to yet another sixth sense.

Sallie Farris:

That guide can make you to feel relax. This book Quantitative Analytics in Debt Valuation & Management
was multi-colored and of course has pictures on there. As we know that book Quantitative Analytics in Debt
Valuation & Management has many kinds or variety. Start from kids until teens. For example Naruto or
Investigator Conan you can read and think you are the character on there. Therefore , not at all of book
usually are make you bored, any it can make you feel happy, fun and relax. Try to choose the best book for
yourself and try to like reading that will.
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