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Mark Britten-Jones : Fixed Income and Interest Rate Derivative Analysis  before purchasing it in order to gage 
whether or not it would be worth my time, and all praised Fixed Income and Interest Rate Derivative Analysis: 

5 of 6 people found the following review helpful. Good book for intermediate levelBy CustomerThe book, though 
terse and short, is brilliant for a quick tour through the fixed income aspects of bonds, swaps and derivative 
instruments.I would have liked more detail on FRNs and Swaps with some practical examples of real FRNs with 
Interest swaps. An area which many books fail to address. Also the book should have put more emphasis on the mark-
to-market of these instruments.Overall, a good supplemental book.

Fixed Income and Interest Rate Derivative Analysis gives a clear and accessible approach to the analytical techniques 
of debt instrument valuation. Without using complicated mathematical abstractions, this text shows that the 
fundamentals of fixed income and interest rate derivate analysis can be easily understood when seen as a small number 
of simple economic concepts. Concepts inroduced in this book are reinforced and explained, not with the use of high-

http://f3db.com/pub/links.php?id=B009A4DMOI


powered mathematics, but with actual examples of various market instruments and case studies from North America, 
Europe, Australia and Hong Kong. The text also contains review questions which aid the reader in their understanding. 
Mark Britten-Jones, BEcon, MA, PhD, is an Assistant Professor of Finance at the London Business School where he 
teaches Fixed Income Securities and Markets as part of a MBA and Master's course in Finance. A comprehensive and 
accessible explanation of underlying theory, and its practical applicationCase studies and worked examples from 
around the world's capital marketsHow to use spreadsheet modelling in fixed income and interest rate derivative 
valuation

From the PublisherFixed Income and Interest Rate Derivative Analysis gives a clear and accessible approach to the 
analytical techniques of debt instrument valuation. Without using complicated mathematical abstractions, this text 
shows that the fundamentals of fixed income and interest rate derivate analysis can be easily understood when seen as 
a small number of simple economic concepts.About the AuthorMark Britten-Jones, BEcon, MA, PhD, is an Assistant 
Professor of Finance at the London Business School where he teaches Fixed Income Securities and Markets as part of 
a MBA and Master's course in Finance. 


