
The Structured Credit Handbook
Arvind Rajan, Glen McDermott, Ratul Roy

Click here if your download doesn"t start automatically

http://toolbook.site/go/read.php?id=0471747491
http://toolbook.site/go/read.php?id=0471747491
http://toolbook.site/go/read.php?id=0471747491


The Structured Credit Handbook

Arvind Rajan, Glen McDermott, Ratul Roy

The Structured Credit Handbook Arvind Rajan, Glen McDermott, Ratul Roy
The Structured Credit Handbook is a comprehensive introduction to all types of credit-linked financial
instruments. This book provides state-of-the-art primers on single tranche collateralized debt obligations
(CDOs), collateralized loan obligations (CLOs), credit derivatives (such as credit default swaps and
swaptions), and iBoxx indexes. Filled with in-depth insight and expert advice, The Structured Credit
Handbook covers all aspects of the synthetic arbitrage CDO market, including new instruments such as
CDO2. Readers will also gain a firm understanding of the investment rationale, risks, and rewards associated
with CDO investments through this valuable resource.

The exploding use of credit derivatives and collateralized debt obligations (CDOs) has transformed the world
of credit, creating an $18 trillion market almost overnight and resulting in innumerable investment and career
opportunities globally. The Structured Credit Handbook provides the reader with a comprehensive and clear
roadmap to today's new credit landscape. The full spectrum of structured credit products, from single-name
CDS to CDOs, is explained in a simple, clear fashion that is free from the financial jargon and mathematical
complexity which characterize many other derivative texts. The handbook begins with an in-depth
explanation of the building blocks of the structured credit markets, single-name default swaps and indexes,
and it culminates with complex products such as credit options, synthetic tranches, CDOs based on bank
loans and asset-backed securities, and CDO-squareds.

Written by experienced practitioners who have participated in this market since its infancy, each of the
thirteen chapters introduces and analyzes a new product and explains its practical applications. A rich set of
real-life case studies illustrate the application of each product in a concrete market setting. The book may be
used in a semester-long course on structured credit as part of a business or finance curriculum. Whether you
are a market professional, a university student or faculty member, or simply a financially savvy layperson,
look no further for an up-to-date and thorough introduction to this rapidly growing and exciting field.

Dr. Arvind Rajan, Managing Director, Citigroup Global Markets, is engaged in proprietary trading of
Structured Credit products, and until recently, was global head of Structured Credit Research and Strategy at
Citigroup. Glen McDermott (New York, NY) is Director of Fixed Income Sales and the former head of CDO
Research at Citigroup Global Markets Inc. Ratul Roy is head of CDO Strategy for Citigroup Global Markets
and has spent the prior nine years in structuring or analyzing CDOs and other structured credit products.
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From reader reviews:

Leonard Palmer:

What do you concentrate on book? It is just for students since they're still students or this for all people in the
world, what best subject for that? Just you can be answered for that issue above. Every person has various
personality and hobby for each and every other. Don't to be pressured someone or something that they don't
wish do that. You must know how great as well as important the book The Structured Credit Handbook. All
type of book could you see on many solutions. You can look for the internet methods or other social media.

Shea Cross:

Do you considered one of people who can't read pleasurable if the sentence chained from the straightway,
hold on guys that aren't like that. This The Structured Credit Handbook book is readable by simply you who
hate those perfect word style. You will find the facts here are arrange for enjoyable reading experience
without leaving possibly decrease the knowledge that want to supply to you. The writer involving The
Structured Credit Handbook content conveys objective easily to understand by lots of people. The printed
and e-book are not different in the written content but it just different by means of it. So , do you nonetheless
thinking The Structured Credit Handbook is not loveable to be your top list reading book?

Michael Mantz:

This book untitled The Structured Credit Handbook to be one of several books that will best seller in this
year, that is because when you read this publication you can get a lot of benefit on it. You will easily to buy
this kind of book in the book store or you can order it by means of online. The publisher of this book sells
the e-book too. It makes you more easily to read this book, because you can read this book in your Touch
screen phone. So there is no reason to you personally to past this guide from your list.

Macie Austin:

A lot of book has printed but it differs. You can get it by online on social media. You can choose the most
beneficial book for you, science, amusing, novel, or whatever by means of searching from it. It is called of
book The Structured Credit Handbook. You can add your knowledge by it. Without causing the printed
book, it might add your knowledge and make a person happier to read. It is most essential that, you must
aware about e-book. It can bring you from one destination for a other place.
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