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Sommario/riassunto

pt. 1. The convertibles market -- pt. 2. Pricing -- pt. 3. Risk
management and strategies.
This is a complete guide to the pricing and risk management of
convertible bond portfolios. Convertible bonds can be complex because
they have both equity and debt like features and new market entrants
will usually find that they have either a knowledge of fixed income
mathematics or of equity derivatives and therefore have no idea how to
incorporate credit and equity together into their existing pricing tools.
Part I of the book covers the impact that the 2008 credit crunch has
had on the markets, it then shows how to build up a convertible bond
and introduces the reader to the traditional
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