
UNINA99108180570033211. Record Nr.

Titolo Loose cannons : selected prose / / Christopher Middleton ; foreword by
August Kleinzahler ; cover art courtesy of Philip Trussell ; book design
by Lila Sanchez

Pubbl/distr/stampa Albuquerque, New Mexico : , : University of New Mexico Press, , 2014
©2014

ISBN 0-8263-5520-X

Descrizione fisica 1 online resource (150 p.)

Collana Recencies Series : Research and Recovery in Twentieth-Century
American Poetics

Disciplina 824.008

Soggetti English essays

Lingua di pubblicazione Inglese

Formato

Livello bibliografico

Note generali Description based upon print version of record.

Nota di contenuto

Sommario/riassunto

Front Cover; Title Page; Copyright; Contents; Foreword by August
Kleinzahler; Prologue by Christopher Middleton; 1; Curbaram; The Birth
of the Smile; From the Alexandria Library Gazette; Manuscript in a Lead
Casket; A Bachelor; Ignorance; A Memorial to the Room-Collectors;
Nine Biplanes; 2; Or Else; Louise Moillon's Apricots (1635); From
Serpentine; Ingestion; This Is Lavender; The Green Heron; Commodus;
Fruit Bringers; Bivouac; The Image; 3; From Earth Myriad Robed; The
Turkish Rooftops; The Execution of Maximilian; Balzac's Face; Cliff's
Dwarf; Le Dejeuner; In the Mirror of the Eighth King
4Coriolan; Parthenogenesis in Charcoal; A Polka in the Evening of Time;
The Gaze of the Turkish Mona Lisa; A Postscript to the Great Poem of
Time; From Depictions of Blaff; The Pines of Rome; The Sycorax
Syndrome; The Weathervane Oiler; Thoreau's Arrow; Sources and Notes;
Back Cover
Like his poetry, Middleton's prose pieces are alive with incongruity,
collage, and surprising juxtapositions.

Autore Middleton Christopher <1926-2015.>

Materiale a stampa

Monografia



UNINA99110188114033212. Record Nr.

Titolo Trading the fixed income, inflation and credit markets : a relative value
guide / / Neil C. Schofield, Troy Bowler

Pubbl/distr/stampa Hoboken, NJ, : Wiley, 2011

ISBN 9786613283122
9781119960775
1119960770
9781283283120
1283283123
9781118467367
1118467361
9781119952978
1119952972

Descrizione fisica 1 online resource (311 p.)

Collana The Wiley finance series

Classificazione BUS036000

Altri autori (Persone) BowlerTroy

Disciplina 332.63/2

Soggetti Investments
Finance, Personal

Lingua di pubblicazione Inglese

Formato

Edizione [2nd ed.]

Livello bibliografico

Note generali Description based upon print version of record.

Nota di bibliografia

Nota di contenuto

Includes bibliographical references and index.

Trading the Fixed Income, Inflation and Credit Markets; Contents;
Preface; Acknowledgements; About the Authors; 1 Product
Fundamentals; 1.1 Chapter Overview; 1.2 Bond Fundamentals; 1.2.1
Fixed income structures; 1.2.2 Floating-rate notes; 1.2.3 Inflation; 1.3
Repurchase Agreements; 1.4 Credit Fundamentals; 1.5 Derivative
Fundamentals; 1.5.1 Futures; 1.5.2 Forwards; 1.5.3 Swaps; 1.5.4
Vanilla options; 1.5.5 Exotic options; 2 Pricing Relationships; 2.1
Relative Value; 2.2 The Relative Value Triangle; 2.3 Spot Pricing; 2.3.1
Pricing fixed income securities; 2.3.2 Par yield curves
2.3.3 Zero-coupon yield curves2.3.4 Forward yield curves; 2.3.5 Pricing
floating-rate notes; 2.3.6 Inflation pricing; 2.3.7 Credit pricing; 2.4 The
Spot-Forward Relationship; 2.4.1 Fixed income; 2.4.2 Credit markets;
2.5 The Spot-Swap Relationship; 2.5.1 Pricing swaps - counterparty
credit risk; 2.6 The Forward-Swap Relationship; 2.7 Pricing Options-

Autore Schofield Neil C

Materiale a stampa

Monografia



Sommario/riassunto

Relationship With The Underlying Market; 2.7.1 Black-Scholes-Merton:
an intuitive approach; 2.7.2 From closed-form to binomial pricing
techniques; 2.7.3 Monte Carlo simulation; 2.7.4 Put-call parity
Appendix 2.1 Monetary Policy and Overnight Interest RatesAppendix
2.2 OIS Discounting; 3 Market Risk Management; 3.1 What Do We Mean
By Risk?; 3.2 Defining Market Risk; 3.3 Spot Market Risk; 3.3.1
Macaulay duration; 3.3.2 Modified duration; 3.3.3 Convexity; 3.3.4
Dollar value of an 01; 3.3.5 Market risk of a floating-rate note; 3.3.6
Market risk of credit instruments; 3.4 Forward Risk; 3.4.1 Fixed
income; 3.4.2 Credit; 3.5 Swap Market Risk; 3.5.1 Spot swap risk; 3.5.2
Carry and roll down; 3.5.3 Application of DV01; 3.5.4 Forward-starting
swap risk; 3.6 Option Risk Management; 3.6.1 Delta
3.6.2 Gamma3.6.3 Theta; 3.6.4 Vega; 3.6.5 Smiles, skews and surfaces;
3.7 Value at Risk; 4 Expressing Views on the Interrelationships between
Products; 4.1 The Spot-Forward Relationship; 4.1.1 Bond futures; 4.1.2
The cheapest to deliver; 4.1.3 Changes in the cheapest to deliver; 4.1.4
The yield beta; 4.1.5 Trading the basis; 4.1.6 Implementing a basis
trade; 4.2 The Spot-Swap Relationship; 4.2.1 Understanding swap
spreads; 4.2.2 Negative swap spreads; 4.3 The Forward-Swap
Relationship; 4.4 Options and Trading Volatility; 4.4.1 Expressing views
on market direction and volatility
4.4.2 Assessing volatility: cheap or rich?4.4.3 Expressing views on
volatility of volatility; 4.4.4 The relationship between volatility and the
underlying asset; 5 Identifying Value in Sovereign Bonds; 5.1 What Is
Relative Value?; 5.2 Understanding the Yield Curve; 5.2.1 Yield curve
formation; 5.2.2 How does the yield curve move?; 5.2.3 Yield curve
movements; 5.2.4 How do yield curves actually move?; 5.2.5 Yield
curve modelling; 5.3 Measures of Spread; 5.3.1 Decomposing bond
yields; 5.3.2 Swap spreads; 5.3.3 CDS spreads; 5.3.4 I-spread; 5.3.5
TED spread; 5.3.6 Z-spread
5.3.7 Option-adjusted spread

Trading the Fixed Income, Inflation and Credit Markets is a
comprehensive guide to the most popular strategies that are used in
the wholesale financial markets, answering the question: what is the
optimal way to express a view on expected market movements? This
relatively unique approach to relative value highlights the pricing links
between the different products and how these relationships can be
used as the basis for a number of trading strategies. The book begins
by looking at the main derivative products and their pricing
interrelationships. It shows that within any asset


