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This edition of The Handbook of Mortgage-Backed Securities, the first revision following the

subprime mortgage crisis, is designed to provide not only the fundamentals of these securities and

the investment characteristics that make them attractive to a broad range of investors, but also

extensive coverage on the state-of-the-art strategies for capitalizing on the opportunities in this

market. The book is intended for both the individual investor and the professional manager. The

volume includes contributions from a wide range of experts most of whom have been actively

involved in the evolution of the mortgage-backed securities market.
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Journal of Portfolio Management, Professor of Finance at EDHEC Business School, and a Senior

Scientific Adviser at EDHEC-Risk Institute. A CFA holder, Professor Fabozzi is a trustee for the

BlackRock closed-end fund complex. He received the CFA Institute's 'C. Stewart Sheppard Award'

in 2007, as well as the 'James R. Vertin Award' in 2015. He was inducted into the Fixed Income

Analysts Society Hall of Fame in November 2002. He has authored and edited numerous books in
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