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Handbook of Inflation Indexed Bonds provides complete coverage of inflation protection bonds

beginning with their first U.S. issuance in 1997. Five, in-depth sections detail: strategic asset

allocation; mechanics, valuation, and risk monitoring; global environment; issuers; and investors.
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There's no better source for insight on the new-since-1997 Treasury Inflation Protection Securities

[TIPS]. Brynjolfson runs one of the largest TIPS funds. Fabozzi is a well-known commentator on

investments and fixed income specifically. Want details of CPI seasonality, integrating TIPS in

mean-variance optimization, etc.? It's here. Also includes coverage of international

TIPS-equivalents.
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