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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
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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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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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Editorial Review

From the Inside Flap
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 fixed-income 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.

From the Back Cover
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.

About the Author
GREGORY KITTER has thirty years' experience in financial markets, having worked in economic analysis,
auditing, marketing, and trading cash and derivatives. Greg is the President of VSG Consulting LLC, a firm
specializing in financial markets marketing, product development, and training.

Users Review

From reader reviews:

Jerold Richards:

Do you have favorite book? For those who have, what is your favorite's book? Reserve is very important
thing for us to know everything in the world. Each reserve has different aim or maybe goal; it means that
publication has different type. Some people really feel enjoy to spend their a chance to read a book. They
may be reading whatever they consider because their hobby will be reading a book. Think about the person
who don't like reading a book? Sometime, man or woman feel need book when they found difficult problem
or exercise. Well, probably you will require this Investment Mathematics for Finance and Treasury
Professionals: A Practical Approach (Wiley/Treasury Management Association Series).



Christopher Mueller:

The book Investment Mathematics for Finance and Treasury Professionals: A Practical Approach
(Wiley/Treasury Management Association Series) give you a sense of feeling enjoy for your spare time. You
can utilize to make your capable far more increase. Book can for being your best friend when you getting
strain or having big problem together with your subject. If you can make studying a book Investment
Mathematics for Finance and Treasury Professionals: A Practical Approach (Wiley/Treasury Management
Association Series) to get your habit, you can get far more advantages, like add your personal capable,
increase your knowledge about a number of or all subjects. You may know everything if you like open up
and read a reserve Investment Mathematics for Finance and Treasury Professionals: A Practical Approach
(Wiley/Treasury Management Association Series). Kinds of book are several. It means that, science guide or
encyclopedia or some others. So , how do you think about this book?

James Pickett:

Reading can called brain hangout, why? Because while you are reading a book particularly book entitled
Investment Mathematics for Finance and Treasury Professionals: A Practical Approach (Wiley/Treasury
Management Association Series) your mind will drift away trough every dimension, wandering in every
single aspect that maybe mysterious for but surely will end up your mind friends. Imaging each word written
in a reserve then become one contact form conclusion and explanation which maybe you never get prior to.
The Investment Mathematics for Finance and Treasury Professionals: A Practical Approach (Wiley/Treasury
Management Association Series) giving you yet another experience more than blown away your head but
also giving you useful info for your better life in this particular era. So now let us show you the relaxing
pattern is your body and mind will be pleased when you are finished looking at it, like winning an activity.
Do you want to try this extraordinary wasting spare time activity?

Douglas Brim:

Your reading sixth sense will not betray a person, why because this Investment Mathematics for Finance and
Treasury Professionals: A Practical Approach (Wiley/Treasury Management Association Series) guide
written by well-known writer who really knows well how to make book that may be understand by anyone
who all read the book. Written inside good manner for you, still dripping wet every ideas and publishing skill
only for eliminate your current hunger then you still uncertainty Investment Mathematics for Finance and
Treasury Professionals: A Practical Approach (Wiley/Treasury Management Association Series) as good
book not only by the cover but also by content. This is one reserve that can break don't judge book by its
include, so do you still needing a different sixth sense to pick this kind of!? Oh come on your looking at sixth
sense already said so why you have to listening to one more sixth sense.
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