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The Spread of Financial Sophistication Through Emerging Markets Worldwide
This paper examines interest rate spreads in English-speaking African countries. Higher spreads were found to be
associated with lower inflation, a greater number of banks, and greater public ownership of banks. Higher deposit interest
rates were found to be associated with lower interest rate spreads, but higher net interest margins. A large increase in
spreads in the late 1980s and 1990s may be explained by a strengthening of financial sector supervision. Limited data
suggested that poor governance, weak regulatory frameworks and property rights, and higher required reserve ratios are
associated with higher spreads.

What Determines U.S. Swap Spreads?
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Journal of the American Mosquito Control Association
References p. 45-47.

Explaining Credit Default Swap Spreads with Equity Volatility and Jump Risks of Individual
Firms
This book addresses selected practical applications and recent developments in the areas of quantitative financial modeling
in derivatives instruments, some of which are from the authorsOCO own research and practice. While the primary scope of
this book is the fixed-income market (with further focus on the interest rate market), many of the methodologies presented
also apply to other financial markets, such as the credit, equity, and foreign exchange markets. This book, which assumes
that the reader is familiar with the basics of stochastic calculus and derivatives modeling, is written from the point of view
of financial engineers or practitioners, and, as such, it puts more emphasis on the practical applications of financial
mathematics in the real market than the mathematics itself with precise (and tedious) technical conditions. It attempts to
combine economic insights with mathematics and modeling so as to help the reader develop intuitions. In addition, the
book addresses the counterparty credit risk modeling, pricing, and arbitraging strategies, which are relatively recent
developments and are of increasing importance. It also discusses various trading structuring strategies and touches upon
some popular credit/IR/FX hybrid products, such as PRDC, TARN, Snowballs, Snowbears, CCDS, credit extinguishers."

Research Bulletin
Subjects discussed include: Topics in Aerial Spray Drift Modeling; The Accurate Representation of Meteorology in Mesoscale
Dispersion Models; and A DSS for Catchment Management.

Interpreting Recent Changes in the Credit Spreads of Japanese Banks
An innovative approach to post-crash credit portfolio management Credit portfolio managers traditionally rely on
fundamental research for decisions on issuer selection and sector rotation. Quantitative researchers tend to use more
mathematical techniques for pricing models and to quantify credit risk and relative value. The information found here
bridges these two approaches. In an intuitive and readable style, this book illustrates how quantitative techniques can help
address specific questions facing today's credit managers and risk analysts. A targeted volume in the area of credit, this
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reliable resource contains some of the most recent and original research in this field, which addresses among other things
important questions raised by the credit crisis of 2008-2009. Divided into two comprehensive parts, Quantitative Credit
Portfolio Management offers essential insights into understanding the risks of corporate bonds—spread, liquidity, and
Treasury yield curve risk—as well as managing corporate bond portfolios. Presents comprehensive coverage of everything
from duration time spread and liquidity cost scores to capturing the credit spread premium Written by the number one
ranked quantitative research group for four consecutive years by Institutional Investor Provides practical answers to difficult
question, including: What diversification guidelines should you adopt to protect portfolios from issuer-specific risk? Are you
well-advised to sell securities downgraded below investment grade? Credit portfolio management continues to evolve, but
with this book as your guide, you can gain a solid understanding of how to manage complex portfolios under dynamic
events.

Italian Sovereign Spreads
Bird Diseases—Advances in Research and Application: 2013 Edition is a ScholarlyBrief™ that delivers timely, authoritative,
comprehensive, and specialized information about Avian Influenza (Bird Flu) in a concise format. The editors have built Bird
Diseases—Advances in Research and Application: 2013 Edition on the vast information databases of ScholarlyNews.™ You
can expect the information about Avian Influenza (Bird Flu) in this book to be deeper than what you can access anywhere
else, as well as consistently reliable, authoritative, informed, and relevant. The content of Bird Diseases—Advances in
Research and Application: 2013 Edition has been produced by the world’s leading scientists, engineers, analysts, research
institutions, and companies. All of the content is from peer-reviewed sources, and all of it is written, assembled, and edited
by the editors at ScholarlyEditions™ and available exclusively from us. You now have a source you can cite with authority,
confidence, and credibility. More information is available at http://www.ScholarlyEditions.com/.

The Dynamics of Sango Language Spread
"This paper examines the recent period of relatively low credit spreads in Japan, with particular emphasis on the market's
assessments of the credit risks of large Japanese banks implicit in the prices of credit derivatives. We extract the marketprice implied likelihood of a credit event in the future, and explore the nature of the default risk premiums underlying
recent changes in bank bond and credit derivatives prices. We document substantial increases in the "jump-at-default"
default risk premiums for all of the large Japanese banks examined during the early part of 2006. These patterns in risk
premia are related to the recent patterns in market indicators of global event risk, local equity market volatility, and an
estimate of the duration of the Bank of Japan's zero interest rate policy."--Authors' abstract
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Issues in Cancer Treatment and Therapy: 2011 Edition
Credit Default Swap Spreads and Variance Risk Premia (VRP)
Portfolio Risk Analysis
Insects are the most abundant and diverse organisms that inhabit our planet and are found in all the world’s forest
ecosystems. Many feed and/or breed on parts of trees. Some perform important functions, such as pollination or breakdown of dead vegetation. Others weaken, deform or kill trees, and compete with humans for the many goods and services
that trees and forests provide. Forest Entomology: A Global Perspective examines forest insects in a global context and
reviews their dynamics, interactions with humans and methods for monitoring and management of species that damage
forests. Also provided are 235 profiles of forest insects, worldwide. A series of tables provides summaries of the distribution
and hosts of many more species. Included are those that damage forests, others that are simply curiosities and some that
are beneficial. This book is designed as a reference for students, practicing foresters and forest health specialists, especially
for those who work internationally or are concerned with species that have the potential to expand their ranges via
international trade, travel or environmental changes.

Troubled Asset Relief Program
We estimate arbitrage-free term structure models of US Treasury yields and spreads on BBB and B rated corporate bonds in
a doubly-stochastic intensity-based framework. A novel feature of our analysis is the inclusion of macroeconomic variables
-- indicators of real activity, inflation and financial conditions -- as well as latent factors, as drivers of term structure
dynamics. Our results point to three key roles played by macro factors in the term structure of spreads: they have a
significant impact on the level, and particularly the slope, of the curves; they are largely responsible for variation in the
prices of systematic risk; and speculative grade spreads exhibit greater sensitivity to macro shocks than high grade
spreads. In addition to estimating risk-neutral default intensities, we provide estimates of physical default intensities using
data on Moody's KMV EDFs as a forward--looking proxy for default risk. We find that the real and financial activity indicators,
along with filtered estimates of the latent factors from our term structure model, explain a large portion of the variation in
EDFs across time. Furthermore, measures of the price of default event risk implied by estimates of physical and risk-neutral
intensities indicate that compensation for default event risk is countercyclical, varies widely across the cycle, and is higher
on average and more variable for higher-rated bonds.
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Methods for Sampling and Assessing Deposits of Insecticidal Sprays Released Over Forests
Research in Finance Vol 32 reflects the current and primary issues in financial markets and to applying financial modeling in
emerging markets.

Building Ventilation Factors and Airborne Spread Nosocomial Infection Rates on Non Critical
Care Wards in Hospitals
Quantitative Credit Portfolio Management
Issues in Infectious and Vector-Borne Diseases: 2011 Edition is a ScholarlyEditions™ eBook that delivers timely,
authoritative, and comprehensive information about Infectious and Vector-Borne Diseases. The editors have built Issues in
Infectious and Vector-Borne Diseases: 2011 Edition on the vast information databases of ScholarlyNews.™ You can expect
the information about Infectious and Vector-Borne Diseases in this eBook to be deeper than what you can access anywhere
else, as well as consistently reliable, authoritative, informed, and relevant. The content of Issues in Infectious and VectorBorne Diseases: 2011 Edition has been produced by the world’s leading scientists, engineers, analysts, research
institutions, and companies. All of the content is from peer-reviewed sources, and all of it is written, assembled, and edited
by the editors at ScholarlyEditions™ and available exclusively from us. You now have a source you can cite with authority,
confidence, and credibility. More information is available at http://www.ScholarlyEditions.com/.

Male Genital Diseases: Advances in Research and Treatment: 2011 Edition
Environmental Modeling
Bond Markets-Amir Special Edition
Risk shifting and incomplete contracting lie at the heart of the agency relationship inherent in the procurement and
financing of large-scale projects such as power plants, oil and gas pipelines, and liquefied natural gas facilities. An
investigation of Ras Gas bonds provides empirical evidence of the risk-shifting consequences of contractual incompleteness.
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Risk Management, Speculation, and Derivative Securities
Risk Shifting and Long-term Contracts
Evaluation of Spray Deposits from Low Volume Spray Nozzles
Presenting an integrated explanation of speculative trading and risk management from the practitioner's point of view,
"Risk Management, Speculation, and Derivative Securities" is a standard text on financial risk management that departs
from the perspective of an agent whose main concerns are pricing and hedging derivatives.

Macro Factors in the Term Structure of Credit Spreads
Integrated Market and Credit Portfolio Models
What Determines U.S. Swap Spreads?
Volatility in Italian sovereign spreads has increased since mid-2011. This paper finds that news on the euro area debt crisis
and country specific events were important drivers of sovereign spreads. Movements in sovereign spreads affect CDS
spreads and bond yields of Italian banks, and are transmitted rapidly to firm lending rates. Banks with lower capital ratios
and higher nonperforming loans were found to be more sensitive to swings in sovereign spreads. Credit supply constraints
due to bank funding shortages from the sovereign debt crisis were a major factor behind the lending slowdown in late 2011,
while in 2012 weak demand appears to have been driving changes in credit more than supply.

Management and Control in the Mutual Savings and Loan Association
Interest Rate Spreads in English-Speaking African Countries
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Due to their business activities, banks are exposed to many different risk types. Peter Grundke shows how various risk
exposures can be aggregated to a comprehensive risk position. Furthermore, computational problems of determining a loss
distribution that comprises various risk types are analyzed.

global monetary conditions versus country specific factors in the determination of emerging
market debt spreads
A framework for discussion, research and intervention in language spread based on the results of a memory span test to
evaluate the competence of a large number of subjects in a spreading language, Sango of the Central African Republic.

Quantitative Management of Bond Portfolios
A structural model with stochastic volatility and jumps implies particular relationships between observed equity returns and
credit spreads. This paper explores such effects in the credit default swap (CDS) market. We use a novel approach to
identify the realized jumps of individual equity from high frequency data. Our empirical results suggest that volatility risk
alone predicts 50% of CDS spread variation, while jump risk alone forecasts 19%. After controlling for credit ratings,
macroeconomic conditions, and firms' balance sheet information, we can explain 77% of the total variation. Moreover, the
marginal impacts of volatility and jump measures increase dramatically from investment grade to high-yield entities. The
estimated nonlinear effects of volatility and jumps are in line with the model implied relationships between equity returns
and credit spreads.

Issues in Infectious and Vector-Borne Diseases: 2011 Edition
Spread Factors of Pesticidal Spray Formulations on Kromekote Cards
Portfolio risk forecasting has been and continues to be an active research field for both academics and practitioners. Almost
all institutional investment management firms use quantitative models for their portfolio forecasting, and researchers have
explored models' econometric foundations, relative performance, and implications for capital market behavior and asset
pricing equilibrium. Portfolio Risk Analysis provides an insightful and thorough overview of financial risk modeling, with an
emphasis on practical applications, empirical reality, and historical perspective. Beginning with mean-variance analysis and
the capital asset pricing model, the authors give a comprehensive and detailed account of factor models, which are the key
to successful risk analysis in every economic climate. Topics range from the relative merits of fundamental, statistical, and
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macroeconomic models, to GARCH and other time series models, to the properties of the VIX volatility index. The book
covers both mainstream and alternative asset classes, and includes in-depth treatments of model integration and
evaluation. Credit and liquidity risk and the uncertainty of extreme events are examined in an intuitive and rigorous way.
An extensive literature review accompanies each topic. The authors complement basic modeling techniques with references
to applications, empirical studies, and advanced mathematical texts. This book is essential for financial practitioners,
researchers, scholars, and students who want to understand the nature of financial markets or work toward improving
them.

Quantitative Analysis, Derivatives Modeling, and Trading Strategies
Issues in Cancer Treatment and Therapy / 2011 Edition is a ScholarlyBrief™ that delivers timely, authoritative,
comprehensive, and specialized information about Cancer Treatment and Therapy in a concise format. The editors have
built Issues in Cancer Treatment and Therapy: 2011 Edition on the vast information databases of ScholarlyNews.™ You can
expect the information about Cancer Treatment and Therapy in this eBook to be deeper than what you can access
anywhere else, as well as consistently reliable, authoritative, informed, and relevant. The content of Issues in Cancer
Treatment and Therapy: 2011 Edition has been produced by the world’s leading scientists, engineers, analysts, research
institutions, and companies. All of the content is from peer-reviewed sources, and all of it is written, assembled, and edited
by the editors at ScholarlyEditions™ and available exclusively from us. You now have a source you can cite with authority,
confidence, and credibility. More information is available at http://www.ScholarlyEditions.com/.

Handbook of Computational Intelligence in Manufacturing and Production Management
Male Genital Diseases: Advances in Research and Treatment: 2011 Edition is a ScholarlyBrief™ that delivers timely,
authoritative, comprehensive, and specialized information about Male Genital Diseases in a concise format. The editors
have built Male Genital Diseases: Advances in Research and Treatment: 2011 Edition on the vast information databases of
ScholarlyNews.™ You can expect the information about Male Genital Diseases in this eBook to be deeper than what you can
access anywhere else, as well as consistently reliable, authoritative, informed, and relevant. The content of Male Genital
Diseases: Advances in Research and Treatment: 2011 Edition has been produced by the world’s leading scientists,
engineers, analysts, research institutions, and companies. All of the content is from peer-reviewed sources, and all of it is
written, assembled, and edited by the editors at ScholarlyEditions™ and available exclusively from us. You now have a
source you can cite with authority, confidence, and credibility. More information is available at
http://www.ScholarlyEditions.com/.
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Technical Bulletin
Proceedings [of The] Annual Meeting
Forest Entomology
The fifth report on the Troubled Asset Relief Program (TARP) follows up on prior recommendations. It also reviews: (1)
activities that had been initiated or completed under TARP as of June 12, 2009; (2) the Department of the Treasury's Office
of Financial Stability's (OFS) hiring efforts and use of contractors; and (3) TARP performance indicators. To do this, the
author reviewed signed agreements and other relevant documentation and met with officials from OFS, contractors, and
financial regulators. Includes recommendations. Charts and tables.

Bird Diseases—Advances in Research and Application: 2013 Edition
U.S.D.A. Forest Service Research Note PNW.
Issues in Surgical Research, Techniques, and Innovation: 2011 Edition is a ScholarlyEditions™ eBook that delivers timely,
authoritative, and comprehensive information about Surgical Research, Techniques, and Innovation. The editors have built
Issues in Surgical Research, Techniques, and Innovation: 2011 Edition on the vast information databases of
ScholarlyNews.™ You can expect the information about Surgical Research, Techniques, and Innovation in this eBook to be
deeper than what you can access anywhere else, as well as consistently reliable, authoritative, informed, and relevant. The
content of Issues in Surgical Research, Techniques, and Innovation: 2011 Edition has been produced by the world’s leading
scientists, engineers, analysts, research institutions, and companies. All of the content is from peer-reviewed sources, and
all of it is written, assembled, and edited by the editors at ScholarlyEditions™ and available exclusively from us. You now
have a source you can cite with authority, confidence, and credibility. More information is available at
http://www.ScholarlyEditions.com/.

Issues in Surgical Research, Techniques, and Innovation: 2011 Edition
During the last two decades, computer and information technologies have forced great changes in the ways businesses
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manage operations in meeting the desired quality of products and services, customer demands, competition, and other
challenges. The Handbook of Computational Intelligence in Manufacturing and Production Management focuses on new
developments in computational intelligence in areas such as forecasting, scheduling, production planning, inventory
control, and aggregate planning, among others. This comprehensive collection of research provides cutting-edge knowledge
on information technology developments for both researchers and professionals in fields such as operations and production
management, Web engineering, artificial intelligence, and information resources management.

PACIFIC-BASIN FINANCE JOURNAL
The practice of institutional bond portfolio management has changed markedly since the late 1980s in response to new
financial instruments, investment methodologies, and improved analytics. Investors are looking for a more disciplined,
quantitative approach to asset management. Here, five top authorities from a leading Wall Street firm provide practical
solutions and feasible methodologies based on investor inquiries. While taking a quantitative approach, they avoid complex
mathematical derivations, making the book accessible to a wide audience, including portfolio managers, plan sponsors,
research analysts, risk managers, academics, students, and anyone interested in bond portfolio management. The book
covers a range of subjects of concern to fixed-income portfolio managers--investment style, benchmark replication and
customization, managing credit and mortgage portfolios, managing central bank reserves, risk optimization, and
performance attribution. The first part contains empirical studies of security selection versus asset allocation, index
replication with derivatives and bonds, optimal portfolio diversification, and long-horizon performance of assets. The second
part covers portfolio management tools for risk budgeting, bottom-up risk modeling, performance attribution, innovative
measures of risk sensitivities, and hedging risk exposures. A first-of-its-kind publication from a team of practitioners at the
front lines of financial thinking, this book presents a winning combination of mathematical models, intuitive examples, and
clear language.

Research bulletin
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