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For Finance and Treasury professionals to effectively pitch, sell, and comprehend the true appeal and
relevance of a particular security, there is nothing more important than knowing how the value of said
security has been determined. While punching numbers into a computer may provide the information
needed, it is nevertheless essential to have a firm grasp of the valuation concepts in order to make the best,
most informed decisions. Offering a straightforward, accessible approach not found anywhere else, this
comprehensive new book provides a clear-cut road map through the mathematical concepts associated with
the investments sector of Treasury management.

Written by an expert in the field, Investment Mathematics for Finance and Treasury Professionals explains
the principles and formulae used in the fixedincome cash markets. It presents an in-depth, yet practical look
at the applications associated with these money and capital markets instruments. The book also covers
calculations and applications in the foreign exchange and equities markets. The same in-depth coverage is
applied to the various fixed-income and foreign exchange derivatives markets used as both speculative and
hedging tools. Spanning the spectrum from price/yield changes to risk/return, and packed with numerous
examples that illustrate key concepts, this exhaustive resource includes:
* Yield spread analysis--methods of price/yield quotation, yield spreads by maturity, off-the-run vs. on-the-
run
* Price/yield sensitivity--hedge ratios, basis point value, dollar duration, convexity
* Term structure of interest rates different yield curve structures, zero coupon yield curve, Treasury trading
STRIPS
* Foreign exchange--crossrates, spot rates, forward points, covered interest arbitrage
* Options--plain vanilla vs. exotic options, over-the-counter vs. exchange-traded options, understanding
option valuation models, and option hedging and trading strategies
* Interest rate swaps, swaptions, caps, floors, collars, inverse floaters
* Risk/return--valuation theory, capital asset pricing model, value at risk

Complete with supporting appendixes that contain statistical information on such essentials as historical
interest rate patterns, conversion factors for Treasury bond futures, the standard normal distribution, and day
count basis for different bonds, Investment Mathematics for Finance and Treasury Professionals is an
indispensable reference for anyone involved with corporate and municipal treasury functions.

Providing Finance and Treasury professionals the fundamental information necessary to understand the
mathematical concepts and applications used in investment decisions, this in-depth and accessible resource
explains and clarifies the concepts behind investment mathematics. With numerous examples and
comprehensive appendixes containing important statistical data, Investment Mathematics for Finance and
Treasury Professionals covers everything from price/yield changes and yield spread analysis to term
structure of interest rates, derivatives, and risk/return.
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From reader reviews:

Terry Tyrrell:

Within other case, little persons like to read book Investment Mathematics for Finance and Treasury
Professionals: A Practical Approach (Wiley/Treasury Management Association Series). You can choose the
best book if you love reading a book. Provided that we know about how is important a new book Investment
Mathematics for Finance and Treasury Professionals: A Practical Approach (Wiley/Treasury Management
Association Series). You can add expertise and of course you can around the world by a book. Absolutely
right, simply because from book you can understand everything! From your country until foreign or abroad
you may be known. About simple thing until wonderful thing you may know that. In this era, we can open a
book or even searching by internet gadget. It is called e-book. You may use it when you feel uninterested to
go to the library. Let's examine.

Kyle Raya:

Book is to be different per grade. Book for children till adult are different content. As you may know that
book is very important for all of us. The book Investment Mathematics for Finance and Treasury
Professionals: A Practical Approach (Wiley/Treasury Management Association Series) ended up being
making you to know about other knowledge and of course you can take more information. It is very
advantages for you. The guide Investment Mathematics for Finance and Treasury Professionals: A Practical
Approach (Wiley/Treasury Management Association Series) is not only giving you a lot more new
information but also being your friend when you feel bored. You can spend your own personal spend time to
read your e-book. Try to make relationship with the book Investment Mathematics for Finance and Treasury
Professionals: A Practical Approach (Wiley/Treasury Management Association Series). You never sense
lose out for everything in case you read some books.

William Carroll:

Information is provisions for anyone to get better life, information these days can get by anyone on
everywhere. The information can be a knowledge or any news even restricted. What people must be consider
if those information which is within the former life are challenging to be find than now could be taking
seriously which one would work to believe or which one the actual resource are convinced. If you obtain the
unstable resource then you have it as your main information you will have huge disadvantage for you. All of
those possibilities will not happen within you if you take Investment Mathematics for Finance and Treasury
Professionals: A Practical Approach (Wiley/Treasury Management Association Series) as your daily
resource information.

Pearl Moore:

Are you kind of busy person, only have 10 as well as 15 minute in your time to upgrading your mind skill or
thinking skill also analytical thinking? Then you have problem with the book than can satisfy your short



period of time to read it because this time you only find guide that need more time to be study. Investment
Mathematics for Finance and Treasury Professionals: A Practical Approach (Wiley/Treasury Management
Association Series) can be your answer as it can be read by a person who have those short time problems.
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