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Fixed income volatility and equity volatility evolve heterogeneously over time, co-moving
disproportionately during periods of global imbalances and each reacting to events of different nature. While
the methodology for options-based "model-free" pricing of equity volatility has been known for some time,
little is known about analogous methodologies for pricing various fixed income volatilities.

This book fills this gap and provides a unified evaluation framework of fixed income volatility while dealing
with disparate markets such as interest-rate swaps, government bonds, time-deposits and credit. It develops
model-free, forward looking indexes of fixed-income volatility that match different quoting conventions
across various markets, and uncovers subtle yet important pitfalls arising from naïve superimpositions of the
standard equity volatility methodology when pricing various fixed income volatilities.
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From reader reviews:

Wilma Hines:

The book The Price of Fixed Income Market Volatility (Springer Finance) can give more knowledge and
also the precise product information about everything you want. So just why must we leave a good thing like
a book The Price of Fixed Income Market Volatility (Springer Finance)? Several of you have a different
opinion about book. But one aim in which book can give many information for us. It is absolutely
appropriate. Right now, try to closer with the book. Knowledge or info that you take for that, it is possible to
give for each other; you may share all of these. Book The Price of Fixed Income Market Volatility (Springer
Finance) has simple shape nevertheless, you know: it has great and big function for you. You can look the
enormous world by open up and read a reserve. So it is very wonderful.

Barbara Hall:

The particular book The Price of Fixed Income Market Volatility (Springer Finance) will bring you to
definitely the new experience of reading some sort of book. The author style to clarify the idea is very
unique. When you try to find new book to see, this book very ideal to you. The book The Price of Fixed
Income Market Volatility (Springer Finance) is much recommended to you to learn. You can also get the e-
book through the official web site, so you can easier to read the book.

Rebecca Dryden:

The guide with title The Price of Fixed Income Market Volatility (Springer Finance) posesses a lot of
information that you can discover it. You can get a lot of advantage after read this book. That book exist new
expertise the information that exist in this e-book represented the condition of the world today. That is
important to yo7u to find out how the improvement of the world. This particular book will bring you
throughout new era of the the positive effect. You can read the e-book in your smart phone, so you can read
this anywhere you want.

Robert Poulin:

As a student exactly feel bored in order to reading. If their teacher requested them to go to the library or
make summary for some publication, they are complained. Just very little students that has reading's internal
or real their leisure activity. They just do what the educator want, like asked to the library. They go to there
but nothing reading significantly. Any students feel that looking at is not important, boring along with can't
see colorful photographs on there. Yeah, it is to be complicated. Book is very important for yourself. As we
know that on this era, many ways to get whatever we would like. Likewise word says, many ways to reach
Chinese's country. Therefore , this The Price of Fixed Income Market Volatility (Springer Finance) can make
you experience more interested to read.
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