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 lntroduction.

Throughout the “Fixed lncome Arbltrage m a
Financial Crisis (A)” case study readers examine
~ how fixed income arbltrage strategles function _
~ within financial turbulence by analyzing market
~ dislocations which'occurred during the 2007-
2008 global financial crisis. The case analy§|s
tracks decision paths of Honzon Advlsors fund
managers who specialize in relanve value trades
s at thelr hedge fund e |

4




luwme A Nadrnqe

The core of flxed mcome arbltrage exnsts in
_using price variances between related flxed
mcome products as managers keep thelr

portfollos unaffected by interest rate
hanges Strategies wlthm normal market

_environments yleld both minimum risk
| proflle and substannal proflts
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‘ CW lmpna‘

The fund expenenced expandmg fundmg it
- spreads together with the collapse of
conventlonal pricing patterns when the TR
~ financial crisis struck. The market's
- reduced ltquldlty levels and systemlc
threats degraded the arbitrage methods as o &
it descnbed m the CRSC, S LR S




Conc&«mn

' Thecasesolunons com delwers professnonal
- case solutions developed specifically for
~ both academlc‘-famng students and
workmg professionals. Real-world busmess
~~ problems serve as vltal examples at
thecasesolunons com for understandmg
| fundamental money principles and
leadershlp solunons for complex chmces




This case IS Just a sample partml T oo L
~ case solution. Please place the : e
- order on the website to order your e =

. own ongnally done case solutlom

e e . Resource' VISIt

T R e T‘Ithecasesolunon com

s S e . for detailed analysns e
and more case studles.f
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