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PRESENT POSITIONS

Professor of Practice (Finance), Carey School of Business, Johns Hopkins University — August 2021-Present

Fellow, Johns Hopkins’ Center for Financial Economics

Honorary Adjunct Professor in the Department of Mathematics and Statistics, Texas Tech University (external reviewer for
doctoral dissertations) - October 2019-Present

PREVIOUS ACADEMIC POSITIONS

EDHEC Business School (Ecole des Hautes Etudes Commerciales du Nord), Professor of Finance
Senior Adviser at EDHEC-Risk Institute and co-head of the fixed-income research program. August 1, 201 1-present
Carnegie Mellon University, Tepper School of Business, Computational Finance Graduate Program, Adjunct Professor of Finance
October 2020-December 2020
New York University, Stern School of Business, Visiting Professor of Finance
September 1, 2019-August 31, 2020
Rutgers University, School of Business, Department of Finance and Economics, Visiting Professor of Professional Practice.
January 1, 2019-June 30, 2019
Princeton University:
James Wei Visiting Professor of Entrepreneurship, September 2013-June 2014
Visiting Professor of Operations Research and Financial Engineering, February 1, 2016-June 30, 2017
Visiting Fellow, Department of Operations Research and Financial Engineering, Princeton University: September 1, 2011-
June 30, 2013 and July 1, 2014-July 31, 2016
Yale University, School of Management
September 2006-June 30, 2011: Professor in the Practice of Finance and Becton Fellow
July 2003-August 2006 Frederick Frank Adjunct Professor of Finance and Becton Fellow
January 1994-June 2003: Adjunct Professor of Finance
Visiting Professor of Finance and Accounting, Sloan School of Management, Massachusetts Institute of Technology (September
1986-August 1992)
Walter E. Hanson/Peat, Marwick, Mitchell Professor of Business and Finance, Lafayette College (tenured) (September
1984-August 1986)
Professor of Economics, Fordham University (Rose Hill Campus) (left with tenure) (September 1982-August 1984)
Associate Professor of Economics, Queens College, The City University of New York (left with tenure) (September 1980-August
1982)
Associate Professor of Finance and Chairman, Hofstra University (left with tenure) (September 1971 to August 1980)
Karlsruhe Institute of Technology (Germany), Institut fiir Statistik, Okonometrie und Mathematische Finanzwirtschaft (Institute of
Statistics, Econometrics and Mathematical Finance)-March 2008—June 2011: Affiliated Professor

EDUCATION
Ph.D. in Economics, City University of New York, September 1972
M.A. in Economics, City College of New York, June 1970

B.A. in Economics (magna cum laude and honors in economics), City College of New York, June 1970 (Elected to Phi Beta Kappa

m 1969)

PROFESSIONAL DESIGNATIONS

Chartered Financial Analyst (1977)
Certified Public Accountant (New York, License No: 045402, Date of Licensure: 06/25/82)

AWARDS/HONORS

Recipient of the 2015 James R. Vertin Award given by the CFA Institute: “The James R. Vertin Award is presented periodically to
recognize individuals who have produced a body of research notable for its relevance and enduring value to investment
professionals. This award was established in 1996 to honor James R. Vertin, CFA, for his outstanding leadership in promoting
excellence and relevancy in research and education.” http://www.cfainstitute.org, ing/foundation/Pages/vertin_award.aspx

Recipient of the 2007 C. Stewart Sheppard Award given by the CFA Institute: “This award was established to honor a CFA
charterholder in recognition of their outstanding contributions, through dedicated effort and inspiring leadership, in fostering the
education of professional mvestors through advancement of the Body of Knowledge and development of programs, publications, or
other learning tools to encourage continuing education in our profession.”

://www.clainstitute.org/e rernance/history/Pages/award _recommendations.aspx?Page Name=searchresults& ResultsPage=1

Inducted into the Fixed Income Analysts Society Hall of Fame in November 2002. The Hall of Fame was established in 1995 to
recognize the lifetime achievements of outstanding practitioners in the advancement of the analysis of fixed-income securities and
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portfolios.
Honorary Doctorate of Humane Letters, Nova Southeastern University, June 1994

RESEARCH RANKING

Research.Com Ranking: Best Economics And Finance Scientists
World Ranking: 290 out of 2,000 National Ranking: 218 out of 1,324
D-Index: 70 Citations: 18,922

SSRN Top 12,000 Business Authors: Rank 1043 (top 9%)

PROLIFIC AUTHOR RANKING

1958-2002 Source: Philip L. Cooley and Jean L. Heck, “Prolific Authors in the Finance Literature: A Half Century of
Contributions,” Journal of Finance Literature (Winter 2005), pp. 46-69:
Exhibit 1: Most Prolific Authors in 7 Leading Finance Journals: Ranking 134
Exhibit 3: Most Prolific Authors in 16 Leading Finance Journals: Ranking 48
Exhibit 4: Most Prolific Authors in 72 Leading Finance Journals: Ranking 27
1959-2008” Source: Heck, Jean L. and Cooley, Philip “Most Prolific Authors in the Finance Literature: 1959-2008” March 2009.
Table 1. Most Frequent Appearing Authors in Seven Leading Finance Journals: Ranking 123
Table 2. Most Frequent Appearing Authors in 26 Core Finance Journals: Ranking 28

FORTHCOMING PAPERS

Ameet Kumar Banerjee, HK Pradhan, Ahmet Sensoy, Frank J Fabozzi, and Biplap Mahapatra, “Robust Portfolio Optimization
with Fuzzy TODIM, Genetic Algorithm and Multi-Criteria Constraints.” (Forthcoming in Annals of Operations Research)

Frank J. Fabozzi, K.C. Chen, K.C. Ma, and Ramesh Rao, “Those Who Learn from History Are Doomed to Repeat It.”
(Forthcoming in the Journal of Behavioral Finance).  https://www.tandfonline.com/doi/abs/10.1080/15427560.2022.2100387

Faten Sabry, Frank J. Fabozzi, and Ramisa Roya, “How Do Alternatives to LIBOR Measure Up?”(Forthcoming in the Journal of
Fixed Income). DOI 10.3905/j11.2023.1.170

Vivian M. van Breemen, Frank J. Fabozzi, Mike Nawas, and Dennis Vink “Creditor Protection and Credit Ratings in the US
RMBS Market” (Forthcoming in Financial Markets, Institutions & Instruments)

Thilin1 V. Mahanama, Abootaleb Shirvani, Svetlozar Rachev, and Frank J. Fabozzi, “The Financial Market of Indices of
Socioeconomic Well-Being” (Forthcoming in Journal of Risk and Financial Management)

REVISE AND RESUBMIT PAPERS

David Mascio, Marat Molyboga, and Frank J. Fabozzi, “A Generalized Bayesian Information Criterion for Model and Look-Back
‘Window Selection” (Revise and resubmit Management Science)

Abdolreza Nazemi, Friedrich Baumann, and Frank J. Fabozzi, “Inter-Industry Network and Corporate Bond Recovery Rates.”
(Resubmitted to Journal of Banking & Finance)

Abdolreza Nazemi, Jonas Rauch, and Frank J. Fabozzi, “Interpretable Machine Learning for Creditor Recovery Rates.”
(Resubmitted to Journal of Banking and Finance)

Sanghyeon Ba, Yongjae Lee, Woo Chang Kim, Jang Ho. Kim, and Frank J. Fabozz, “Goal-based Investing With Goal
Postponement: Multistage Stochastic Mixed-Integer Programming Approach.” (Conditionally accepted at Annals of Operations
Research)

Frank J. Fabozzi, Hasan Fallahgou, Vincentius Franstianto, and Grégoire Loeper, “Towards Explaining Deep Learning: Asymptotic
Properties of ReLLU FFN Sieve Estimators” (Revise and resubmit to Studies in Nonlinear Dynamics and Econometrics)

Junpyo Parka, Yoontae Hwanga, Jang Ho Kim, Yongjae Lee, and Frank J. Fabozz, “Heterogeneous Trading Behaviors of
Individual Investors: A Deep Clustering Approach” (Revise and resubmit to Finance Research Letters)


https://www.tandfonline.com/doi/abs/10.1080/15427560.2022.2100387

Abootaleb Shirvani, Jiexin Dai, and Frank J. Fabozz1 “Rational Finance Approach to Behavioral Option Pricing” (Revise and
resubmit Journal of Derivatives)

Abootaleb Shirvani, Svetlozar Rachev, and Frank J. Fabozzi. “A Rational Finance Explanation of the Stock Predictability Puzzle”
(Revise and resubmit Review of Financial Economics)

Sergio Focardi and Frank J. Fabozzi, “Reconciling Circularity and Growth: The Model of Qualitative Economic Growth” (Revise
and resubmit Journal of Economic Issues)

PUBLISHED PAPERS: 2020-2024

2023

Jang Ho Kim, Jiwoon Han, Tachyeon Kanga, and Frank J. Fabozz “A Machine Learning Approach For Comparing The Largest
Firm Effect.” Emerging Markets Review Vol. 54, March 2023: 100995.

Vincenzo Russo and Frank J. Fabozzi, “Caplets/Floorlets with Backward-Looking Risk-Free Rates under the One- and
Two-Factor Hull-White Models.” Journal of Derivatives, Vol. 31, Issue 3, 2023, 96-110.

Vincenzo Russo and Frank J. Fabozzi, “Interest Rate Options with Backward-Looking Risk-Free Rates under the One- and Two-
Factor Hull-White Models.” Journal of Derivatives, Vol. 31, Issue 1, 2023, pp. 96-110.

Michele Leonardo Bianchi, Gian Luca Tassinari and Frank J. Fabozzi, “Fat and Heavy Tails in Asset Management.” Journal of
Portfolio Management, Vol. 49, Issue 7, 2023, pp. 236-263.

Jang Ho Kim, Woo Chang Kim, Yongjae Lee, Bong-Geun Chol, and Frank J. Fabozzi, “Robustness in Portfolio Optimization.”
Journal of Portfolio Management, Vol. 49, Issue 9, 2023, pp. 140-159.

Thomas R. Arnold, Jim Clayton, Frank J. Fabozzi, S. Michael Giliberto, Jacques Gordon, Youguo Liang, Greg MacKinnon, and
Asieh Mansour, “Twenty Years of the Real Estate Special Issue: What Might the Next Twenty Years Bring?” Journal of Portfolio
Management, Vol. 49, Issue 10, 2023, pp. 11-23.

2022
Yuan Hu, Abootaleb Shirvani, W. Brent Lindquist, Frank J. Fabozzi, and Svetlozar T. Rachev, “Market Complete Option

Valuation using a Jarrow-Rudd Pricing Tree with Skewness and Kurtosis,” Journal of Economic Dynamics and Control, Vol. 137,
April 2022, 104345.

Munki Chung, Yongjae Lee, Jang Ho Kim, Woo Chang Kim, and Frank J. Fabozzi, "The Effects of Errors in Means, Variances,
and Correlations on the Mean-Variance Framework." Quantitative Finance, Vol. 22, No. 10, 2022, pp. 1893-1903.

Abdolreza Nazemi, Friedrich Baumann, and Frank J. Fabozzi, “Intertemporal Defaulted Bond Recoveries Prediction via Machine
Learning,” European Journal of Operational Research, Vol. 297, Issue 3, March 2022, pp. 1162-1177.

Abdolreza Nazemi, Han Rezazadeh, Frank J. Fabozzi, and Markus Hoechstotter, “Deep Learning for Modeling the Collection
Rate for Third-Party Buyers of Defaulted Consumer Debt,” International Journal of Forecasting, Vol. 38, Issue 1, January-March

2092, pp. 240-252.

Gueorgui S. Konstantinov and Frank J. Fabozzi, “Portfolio Volatility Spillover.” International Journal of Theoretical and Applied
Finance, Vol. 25, Nos. 4&5, 2022 2250019 (39 pages).

Jang Ho Kim, Yongjae Lee, Woo Chang Kim, and Frank J. Fabozzi, “Goal-Based Investing Based on Multi-Stage Robust Portfolio
Optimization,” Annals of Operations Research, Vol. 313, 2022, pp. 1141-1158.

Erdinc Akyildirim, Frank J. Fabozzi, Ahmet Goncu, and Ahmet Sensoy, “Statistical Arbitrage In Jump-Diffusion Models With
Compound Poisson Processes,” Annals of Operations Research, Vol. 313, 2022, pp. 1357-1371.

Frank J. Fabozzi, Sergio Focardi, Linda Ponta, Manon Rivoire, and Davide Mazza, “The Economic Theory of Qualitative Green
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Growth,” Structural Change and Economic Dynamics, Vol. 61, June 2022, pp. 242-254.

Gueorgui Konstantinoff and Frank J. Fabozzi, “The Geometry of the World of Currency Volatilities,” Computational Economics,
Vol. 60, Issue 1, 2022, pp. 125-145.

Stoyan V. Stoyanov, Svetlozar Rachev, Abootaleb Shirvani, and Frank J. Fabozzi, “Option Pricing in an Investment Risk-Return
Setting,” Applied Economics, Vol. 54, No. 4 (2022), pp. 1625-1638.

Glenn Schultz and Frank J. Fabozzi, “Rise of the Machines: Application of Machine Learning to Mortgage Prepayment Modeling,”
Journal of Fixed Income, Vol. 31, Issue 3, Winter 2022, pp. 6-19 (Lead article)

Glenn Schultz and Frank J. Fabozzi, “Primer on Agency MBS Specified Pools and their Convexity Profile,” Journal of Fixed
Income, Vol. 31, No. 4 (Spring 2022), pp. 33-49.

Glenn M. Schultz and Frank J. Fabozzi, “Servicer Influence on Mortgage Prepayments,” Journal of Fixed Income, Vol. 32, No. 1,

2022, 91-97.

Frank J. Fabozzi, “Contributions of The Journal of Fixed Income to Fixed-Income Analytics.” Journal of Fixed Income, Vol. 32,

Issue 2, 2022, pp. 7-27.

Frank J. Fabozz, “Contributions to The Journal of Fixed Income to MBS Analysis.” Journal of Fixed Income, Vol. 32, Issue 2,
2022, pp. 28-52.

Stephen A. Gorman and Frank J. Fabozzi, “The Data Dilemma in Alternative Risk Premium: Why Is a Benchmark So Elusive?”
Journal of Portfolio Management, Vol. 48, No. 5 (2022), pp. 219-265.

Stephen A. Gorman and Frank J. Fabozzi, “Workhorse or Trojan Horse? The Alternative Risk Premium Conundrum in Mult-
Asset Portfolios,” Journal of Portfolio Management, Vol. 48, No. 4 (2022), pp. 147-182.

Stephen A. Gorman and Frank J. Fabozzi, “Alternative Risk Premium Fund Analysis,” Journal of Portfolio Management, Vol. 48,
No. 7 (2022), pp. 195-207.

Seokkeun Ha and Frank J. Fabozzi, “Dual Momentum: Testing the Dual Momentum Strategy and Implications for Lifetime
Allocations,” Journal of Portfolio Management, Vol. 48, No. 4, 2022, pp. 282-302.

Frank J. Fabozzi, Diana Tunaru, and Radu Tunaru, “The Interconnectedness between Green Finance Indices and Other
Important Financial Variables,” Journal of Portfolio Management, Vol. 48, No. 10, 2022, pp. 60-70.

Sergio Focardi and Frank J. Fabozzi, “Why Should Asset Management Be Interested in New Economic Thinking?” Journal of
Portfolio Management, Vol. 48, No. 10, 2022, pp. 276-295.

Frank J. Fabozzi and Francesco A. Fabozzi, “A Primer on Hedging with Stock Index Futures,” Journal of Derivatives 2022, Vol.
29, No. 4, pp. 39-60.

Yosef Bonaparte, David Koslowsky, and Frank J. Fabozzi, “Understanding Oil Price Movement: Short versus Long Run Using the
Leapfrog Model,” Journal of Alternative Investments, Vol. 24, No. 4, Spring 2022, pp. 45-63.

Frank J. Fabozzi and Suprita Vohra, “Applications of FX Derivatives in Active Currency Risk Management,” Journal of Derivatives
2022, Vol. 29, No. 4, pp 168-191.

Marielle de Jong and Frank J. Fabozzi, “Emerging Markets Debt Securities: A Literature Review,” Journal of Portfolio Management
2022, Vol. 48 No. 8, pp. 113-126.

Joseph A. Cernigha and Frank J. Fabozzi, “A Practiioner Perspective on Trading and the Implementation of Investment
Strategies,” Journal of Portfolio Management Vol. 48, No. 6, 2022, pp. 30-44.

Bjjon Pani and Frank J. Fabozzi, “Finding Value Using Momentum,” The Journal of Portfolio Management 2022, Vol. 48, No. 2,
pp. 264-283

Frank J. Fabozzi, “Overview of Investing in Private Corporate Debt.” Journal of Portfolio Management, Vol. 48, No. 9, 2022, pp.
2921-238.



Seokkeun Ha and Frank J. Fabozzi, “A Lifetime Allocation with Human Capital: Implications for Target Date Fund.” Journal of
Asset Management, Vol. 23, 2022, pp. 365-375.

2021
Frank J. Fabozzi, Sven Klingler, Pia Molgaard, and Mads Stenbo Nielsen, “Active Loan Trading,” Journal of Financial
Intermediation, Vol. 46, April 2021, pp. 1-17.

Abootaleb Shirvani, Svetlozar T. Rachev, and Frank J. Fabozzi, “Multiple Subordinated Modeling of Asset Returns: Implications
for Option Pricing,” Econometric Reviews, Vol. 43, No. 3, 2021, pp. 230-319.

Jang Ho Kim, Woo Chang Kim, and Frank J. Fabozzi, “Sparse Factor Model Based on Trend Filtering,” Annals of Operations
Research Special Issue, Vol. 306, 2021, pp. 321-342.

David Mascio, Frank J. Fabozzi, and J. Kenton Zumwalt, “Market Timing using Combined Forecasts and Machine Learning,”
Journal of Forecasting, Volume 40, Issue 1 (January 2021), pp. 1-16 (lead article)

Fumin Zhu, Michele Leonardo Bianchi, Aaron Kim, Frank J Fabozzi, and Hengyu Wu, “Option Valuation for Lévy-GARCH
Models: A Sequential Bayesian Learning Approach,” Studies in Nonlinear Dynamics and Econometrics, Vol. 25, No. 3, 2021, pp.
35-62.

»

Gueorgui Konstantinoff and Frank J. Fabozzi, “Towards a Dead End? EMU Bond Market Exposure and Manager Performance,’
Journal of International Money and Finance, Vol. 116, September 2021, Article 102433.

Abootaleb Shirvani, Frank J. Fabozzi, Borjana Racheva-lIotova, and Svetlozar T. Rachev “Option Pricing with Greed and Fear
Factor: The Rational Finance Approach,” Journal of Derivatives, Vol. 29, Issue 2, Winter 2021, pp. 77-119.

Gueorgui S. Konstantinov and Frank J. Fabozz, “Carry Strategies and the U.S. Dollar Risk of U.S. and Global Bonds.” Journal of
Fixed Income, Vol. 30, Issue 3, Winter 2021, pp. 26-46.

Lorenzo Reus and Frank J. Fabozzi, “Solving the Life-Cycle Consumption Problem with an Enhanced Robust Optimization
Technique,” Computational Economics. Vol. 57, Issue 2, 2021, pp. 481-499.

Marielle De Jong and Frank J. Fabozzi, “From Ad Hoc Bond-Risk Measures To Variance-Covariance Forecasts,” Journal of Fixed
Income, Vol. 30, Issue 4, Spring 2021, pp. 6-16.

Abootaleb Shirvani, Stoyan Stoyanov, Frank J. Fabozzi, and Svetlozar T. Rachev “Equity Premium Puzzle or Faulty Fconomic
Modelling?” in Review of Quantitative Finance and Accounting, Vol. 56, 2021, pp. 1329-1342.

Jang Ho Kim, Yongjae Lee, Woo Chang Kim, and Frank J. Fabozzi “Mean-Variance Optimization for Asset Allocation,” Journal
of Portfolio Management, Vol. 47, Issue 5, 2021, pp. 24-40.

Cerniglia, J. A., F. J. Fabozzi, and P. N. Kolm, “Factor Vulnerability,” Journal of Portfolio Management, Vol. 47, Issue 2, 2021, pp.

Diana Tunaru and Frank J Fabozzi, “Not Everyone is a Follower: The Behaviour of Interest Rate and Equity Markets within Major
Economies Relative to the United States,” International Journal of Finance & Economics, Vol. 26, 2021, pp. 2335-2350.

Diana Tunaru, Francesco A. Fabozzi, and Frank J. Fabozzi, “Testing the Forecasting Ability of Multi-Factor Models on Non-US
Interbank Rates," Journal of Fixed Income, Vol. 31, Issue 2, 2021, pp. 7-31.

Francesco A. Fabozzi, Joseph Simonian and Frank J. Fabozzi, “Risk Parity: The Democratization of Risk in Asset Allocation,”
Journal of Portfolio Management, Vol. 47, Issue 5, 2021, pp. 41-50.

Frank J. Fabozzi, Peck Wah Ng, and Diana Tunaru, "The Impact of Corporate Social Responsibility On Corporate Financial
Performance and Credit Ratings In Japan," Journal of Asset Management, Vol. 22, 2021, pp. 79-95.

Jang Ho Kim, Taehyeon Kang, Jaeyong Yu, and Frank J. Fabozzi, “Analyzing Markets with a Large Public Company: The Case of
South Korea,” Journal of Portfolio Management, Vol. 47, Issue 7, 2021, pp. 162-171.

Yuan Hu, W. Brent Lindquist, and Frank J. Fabozzi, “Modelling Crypto Asset Price Dynamics, Optimal Crypto Portfolio, and



Crypto Option Valuation,” Journal of Alternative Investments, Vol. 24, Issue 1, 2021, pp. 75-93.

Frank J. Fabozzi, Sergio Focardi, and Zenu Sharma, “Investment Management Post-Pandemic, Post Global Warming, Post
Resource Depletion,” Journal of Portfolio Management, Vol. 47, Issue 9, 2021, pp. 141-158.

Stephen A. Gorman and Frank J. Fabozzi, “The ABC’s of the ARP: Understanding Alternative Risk Premium,” Journal of Asset
Management, Vol. 22, 2021, pp. 391-404.

Stephen A. Gorman and Frank J. Fabozzi, “The ABC’s of the ARP: Academic Roots,” Journal of Asset Management, Vol. 22,
2021, pp. 405-436.

Jim Clayton, Frank J. Fabozzi, S. Michael Giliberto, Jacques N. Gordon, Youguo Liang, Greg MacKinnon, and Asieh Mansour,
“Resilient Real Estate,” Journal of Portfolio Management, Vol. 47, Issue 10, 2021, pp. 11-24.

Yosef Bonaparte, Frank J. Fabozzi, and David Koslowsky, “Information Search Methods and Financial Decisions,” Review of
Financial Economics, Vol. 39, Issue 4, 2021, pp. 482-499.

2020
Frank J. Fabozzi, Robert Shiller, and Radu Tunaru, “Real Estate Derivatives: What Can Be Done to Tame Property Price Risk,”
Journal of Economic Perspectives, Vol. 34, No. 4 (2020), pp. 121-1445.

Yuan Hu, Abootaleb Shirvani, Stoyan Stoyanov, Young Shin Kim, Frank J. Fabozzi, and Svetlozar T'. Rachev, “Option Pricing In
Markets With Informed Traders,” International Journal of Theoretical and Applied Finance,” Vol. 23, No. 6 (2020), pp. 1-32.

Frank Fabozzi, lason Kynigakis, Ekaterini Panopoulou and Radu Tunaru, "Detecting Bubbles in the US and UK Real Estate
Markets,” Journal of Real Estate Finance and Economics, Vol. 60 (2020), pp. 469-513.

Yosef Bonaparte, Frank J. Fabozzi, and David Koslowsky, “Can Commodity Price Uncertainty Indexes be Improved by Capturing
Media Information? The Case of Oil Price Uncertainty,” Journal of Alternative Investments, Vol. 22, No. 4 (2020). pp. 41-58.

Yosef Bonaparte, Frank J. Fabozzi, and David Koslowsky, “Birth Order and Portfolio Choice,” Applied Economics, Vol. 57, Issue
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was translated into Chinese and published by the China Renmin University Press])

Frank J. Fabozzi and Franco Modiglhani, Mortgage and Mortgage-Backed Securities Markets (Harvard Business School Press,

Boston, 1992).
‘Woo Chang Kim, Jang Ho Kim, and Frank J. Fabozzi Robust Equity Porttolio Management ( John Wiley & Sons, 2016)
Dessislava A. Pachamanova and Frank J. Fabozz Portfolio Management: Construction and Analysis, (John Wiley & Sons ( 2016)

Frank J. Fabozzi, Entreprencurial Finance and Accounting for High-Tech Companies (MIT Press,. 2016) (Chinese simplified
character translation by Truth & Wisdom Press. Shanghai to be done in 2018)

Jarrod Wilcox and Frank J. Fabozzi, Financial Advice & Investment Decisions: A Manifesto for Change, John Wiley & Sons, 2013.

Stoyan V. Stoyanov, Svetlozar T. Rachev, and Frank J. Fabozzi, Optimal Portfolio Management in Highly Volatile Markets,
Scholars' Press Publishing (Saarbriicken, Germany, 2013)

Frank J. Fabozzi, Edwin Neave, and Guofu Zhou, Financial Economics (John Wiley & Sons, 2012).

Pamela Peterson Drake and Frank J. Fabozzi, Analysis of Financial Statements: Third Edition (John Wiley & Sons, 2012).
(Translated into Simplified Chinese and published by Dongbe1l University of Finance & Economics Press)

Mark J. Anson, Frank J. Fabozz, and Frank J. Jones, The Handbook of Traditional and Alternative Investment Vehicles:
Investment Characteristics and Strategies (John Wiley & Sons, 2011).

Frank J. Fabozzi, Anand K. Bhattacharya, and William S. Berliner, Mortgage-Backed Securities: Products, Structuring, and
Analvtical Techniques: Second Edition (John Wiley & Son, 2011). (First edition selected by RiskBook.com for “Best of 2007 Book
Awards”). [Translated into Simplified Chinese and published by Beijing Huazhang Graphics & Information Co., Ltd., CHINA]

Frank J. Fabozzi, Sergio M. Focardi, and Petter N. Kolm, Quantitative Equity Investing: Techniques and Strategies (John Wiley &
Sons, 2010).

Pamela P. Drake and Frank J. Fabozzi, Basics of Finance (John Wiley & Sons, 2010).
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Wiley & Sons, 2009).
Frank J. Fabozz, Institutional Investment Management (John Wiley & Sons 2009)

Frank J. Fabozzi , Franco Modiglani, and Frank J. Jones, Foundations of Financial Markets and Institutions (Prentice-Hall,
Englewood Cliffs, NJ., 2009: Fourth edition). [First edition translated into Spanish; Fourth edition translated into Chinese]

Stephen Antczak, Douglas J. Lucas, and Frank J. Fabozz, Leveraged Finance: Concepts, Methods, and Trading of High-Yield
Bonds, Loans and Derivatives (John Wiley & Sons, 2009).

Pamela P. Drake and Frank J. Fabozz, Foundations and Applications of The Time Value of Money (John Wiley & Sons, 2009).

Frank J. Fabozzi, Pamela P. Peterson, and Ralph Polimeni, 7he Complete CFO Handbook: From Accounting to Accountability
(John Wiley & Sons, 2008).

Frank J. Fabozzi and Vinod Kothari, Introduction to Securitization (John Wiley & Sons, 2008). [To be translated into Simplified
Chinese and published by Beijing Huazhang Graphics & Information Co., Ltd., CHINA Projected Publication/release/offer date:
January 25, 2015]

Laurie S. Goodman, Shumin Li, Douglas J. Lucas, Thomas A. Zimmerman, and Frank J. Fabozzi, Subprime Mortgage Credit
Derivatives (John Wiley & Sons, 2008).

Douglas Lucas, Laurie Gon, Frank J. Fabozzi, and Rebecca Manning, Developments i the Collateralized Debt Obligations
Markets: New Products and Insights (John Wiley & Son, 2007).

Anna Chernobai, Svetlozar T. Rachev, and Frank Fabozzi, Operational Risk: A Guide to Basel Il Capital Requirements, Models
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Frank J. Fabozz, Fixed Income Analysis: Second Edition (John Wiley & Sons). (Translated into Chinese)

Frank J. Fabozzi, Sergio M. Focardi, and Petter N. Kolm, Financial Modeling of the Equity Market: From CAPM to Corntegration
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Frank J. Fabozzi, Henry Davis, and Moorad Choudhry, Introduction to Structured Finance (John Wiley & Sons, 2006).

Douglas Lucas, Laurie Goodman, and Frank J. Fabozzi, Collateralized Debt Obligations: Structures and Analysis John Wiley &
Sons, Second edition, 2006). [First edition to be translated into Simplified Chinese by China Renmin University Press, People’s
Republic of China. Second edition to be translated into Simplified Chinese and published by Bejing Huazhang Graphics &
Information Co., Ltd., CHINA Projected Publication/release/offer date: JANUARY 25, 2015]

Svetlozar T'. Rachev, Christian Menn, and Frank J. Fabozzi, Fat-Tailed and Skewed Asset Return Distributions: Implications for
Risk Management, Portfolio Selection, and Option Pricing (John Wiley & Sons, 2005).

Mark J. P. Anson, Frank J. Fabozzi, Moorad Choudhry, and Ren-Raw Chen, Credit Derivatives: Instruments, Pricing, and
Applications (John Wiley & Sons, 2004).

Frank J. Fabozzi and Pamela P. Peterson, Financial Management and Analysis (John Wiley & Sons, 2003). (Translated into
Chinese by Liangjing Publishing)

Frank J. Fabozzi, Steven V. Mann, and Moorad Choudhry, Measuring and Controlling Interest Rate and Credit Risk: Second
Editon (Hoboken, NJ: John Wiley & Sons, 2003). (To be translated into Simplified Chinese by Dongbei University of Finance &
Economics Press, China.)

Pamela Peterson and Frank J. Fabozz, Capital Budgeting: Theory and Practice  (New York, NY: John Wiley & Sons, 2002).

Frank J. Fabozzi, Steven V. Mann, and Moorad Choudhry, Global Money Markets (New York, NY: John Wiley & Sons, 2002)
(To be translated into simplified Chinese by Dongbei University of Finance & Economics Press, China.)

Leland Crabbe and Frank J. Fabozzi, Managing a Corporate Bond Portfolio (New York, NY: John Wiley & Sons, 2002). [To be
translated into simplified Chinese by CITIC Publishing House, People’s Republic of Chinal

Frank J. Fabozzi, Fixed Income Securities (New York, NY: John Wiley & Sons, 2002: Second Edition).

Peter K. Nevitt and Frank J. Fabozzi, Equipment Leasing (John Wiley & Sons, Fourth Edition, 2002) [second edition translated
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Frank J. Fabozzi and Steven V. Mann, Introduction to Fixed Income Analytics (John Wiley & Sons, 2001).

Geoffrey Buetow, Jr. and Frank J. Fabozzi, Valuation of Interest Rate Swaps and Swaptions (John Wiley & Sons, 2001).
Frank J. Fabozzi and John Dunlevy, Real Estate Backed Securities (John Wiley & Sons, 2001).

Frank J. Fabozzi and Steven V. Mann, Floating Rate Securities (John Wiley & Sons, 2000).

Frank J. Fabozzi, Fixed Income Analysis for the Chartered Financial Analyst Program (Frank J. Fabozzi Associates, 2000).
Frank J. Fabozzi and Chuck Ramsey, Collateralized Mortgage Obligations: Third Edition (John Wiley & Sons, 1999).
Frank J. Fabozzi, Duration, Convexity, and Other Bond Risk Measures (John Wiley & Sons, 1999).

Frank J. Fabozzi and James Grant, Equity Porttolio Management (John Wiley & Sons, 1999).

Bruce Collins and Frank J. Fabozzi, Derivatives and Equity Porttolio Management ( John Wiley & Sons, 1999).
Frank J. Fabozzi and David Yuen, Managing MBS Portfolios (John Wiley & Sons, 1998).

Frank J. Fabozz, Valuation of Fixed Income Securities and Derivatives (John Wiley & Sons, 1998, Third Edition).
Frank J. Fabozz, Treasury Securities and Derivatives (John Wiley & Sons, 1998).

Frank J. Fabozzi and Mark B. Wickard, Credit Union Investment Management (John Wiley & Sons, 1997).

Richard W. Wilson and Frank J. Fabozzi, Corporate Bonds: Structures and Analysis John Wiley & Sons, 1996) [translated into
Russian in 2005].

Ravi Dattatreya and Frank J. Fabozzi, Active Total Return Management of Fixed Income Portfolios (Irwin Professional Publishing,
Burr Ridge, 1L 1995, Second edition) [translated into Japanese].

Mark Eaker, Frank J. Fabozzi, and Dwight Grant, International Corporate Finance (Dryden Press, 1995).

Frank J. Fabozzi and Gifford Fong, Advanced Fixed Income Portfolio Management: State of the Art (Probus Publishing, 1994).
(Translated into Polish)

Frank J. Fabozzi and Sylvan Feldstein, Municipal Bond Portfolio Management (Irwin Professional Publishing, 1994). (Translated
mto Polish)

Frank J. Jones and Frank J. Fabozzi, The International Government Bond Markets (Probus Publishing, 1992).

Mark Pitts and Frank J. Fabozzi, Interest Rate Futures and Options (Probus Publishing, Chicago, 1L 1990).

Frank J. Fabozzi and Richard W. Wilson, The New Corporate Bond Market (Probus Publishing, Chicago, 1L, 1990).
Diana Harrington, Frank J. Fabozzi, and Russell Fogler, The New Stock Market (Probus Publishing, Chicago, 1L 1990).

Peter K. Nevitt, Frank J. Fabozzi, and Edmond J. Seifried, Equpment Leasing for Commercial Bankers, (Philadelphia, PA: Robert
Morris Associates, 1987).

Marcia Stigum and Frank J. Fabozzi, Dow Jones-Irwin Guide to Money and Bond Market Instruments (Dow Jones-Irwin,

Homewood, 1L 1987).
Sylvan G. Feldstein and Frank J. Fabozzi, Dow Jones-Irwin Guide to Municipal Bonds (Dow Jones-Irwin, Homewood, 1L 1987).

H. Gifford Fong and Frank J. Fabozz, Fixed Income Porttolio Management (Dow Jones-Irwin, Homewood, IL, 1985) [translated
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Frank J. Fabozzi and Stephen Feldman, Smart Money (Probus Publishing, Chicago, 1L, 1985).

Mathematics, Statistics, and Econometrics Books

Michele Leonardo Bianchi. Stoyan V. Stoyanov, Gian Luca Tassinari, Frank J. Fabozzi, and Sergio M. Focardi, Handbook of’
Heavy-Tailed Distributions in Asset Management and Risk Management, World Scientific Press, 2019.

Frank J. Fabozzi, Sergio M. Focardi, Svetlozar T. Rachev, and Bala Arshanapalli, Basics of Financial Econometrics (Hoboken, NJ:
John Wiley & Sons, 2014). (W1ll be translated into Simplified Chinese; Licensee: Bejjing Huazhang Graphics & Information Co.,
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Frank J. Fabozz, Sergio M. Focardi, and Bali G. Turan, Mathematical Methods and Statistical Tools for Finance (Hoboken, NJ:
John Wiley & Sons, 2013.

Svetlozar T'. Rachev, Lev B. Klebanov, Stoyan V. Stoyanov, and Frank J. Fabozzi, The Methods of Distances in the Theory of
Probability and Statistics. Springer-Verlag, 2013.

Svetlozar T. Rachev, Stoyan V. Stoyanov, and Frank J. Fabozzi, A Probability Metrics Approach to Financial Risk Measures
(Wiley-Blackwell, 2011).
Svetlozar T. Rachev, Young Shim Kim, Michele Leonardo Bianchi, and Frank J. Fabozz, Financial Modeling with Levy Processes

and Volatility Clustering (John Wiley & Sons, 2011).

Svetlozar T. Rachev, Markus Hoechstoetter, Frank J. Fabozzi, and Sergio M. Focardi, Probability and Statistics for Finance (John
Wiley & Sons, 2010).

Lev B. Klebanov, Svetlozar T. Rachev, and Frank J. Fabozzi, Robust and Non-Robust Models in Statistics (Nova Science
Publishers, 2009).

Svetlozar T. Rachev, John S.J. Hsu, Biliana Bagasheva, and Frank J. Fabozz, Bayesian Methods in Finance (John Wiley & Sons,
2008).

Svetlozar T. Rachev, Stoyan Stoyanov, and Frank J. Fabozz, Advanced Stochastic Models, Risk Assessment, and Portfolio
Optmization: The Ideal Risk, Uncertainty, and Performance Measures (John Wiley & Sons, 2008).

Svetlozar T. Rachev, Stefan Mittnik, Frank J. Fabozzi, Sergio M. Focardi, and Teo Jasic, Financial Econometrics: From Basics to
Advanced Modeling Techniques (John Wiley & Sons, 2007). (To be translated into simplified Chinese by Dongbel University of
Finance & Economics Press, China.)

Frank J. Fabozzi, Petter N. Kolm, Dessislava Pachamanova, and Sergio M. Focardi, Robust Porttolio Optimization and

Management (John Wiley & Sons, 2007)).

Sergio Focardi and Frank J. Fabozzi, The Mathematics of Financial Modeling and Investment Management (John Wiley & Sons,
2004). (Selected by RiskBook.com for “Best of 2004 Book Awards” and by Financial Engineering News as one of the top 3 books
i 2005.) ((Translated into Simplified Chinese by China Renmin University Press, China)

Economics Book

Sergio Focardi and Frank J. Fabozzi, The Theory of Qualitative Economic Growth: A New Framework for Economic Growth

Theory (Nova Science Puiblishers, 2023.)

Accounting Books

Ralph S. Polimeni, Frank J. Fabozzi, and Arthur H. Adelberg, Quanttative Techniques in Planning and Control : Third Edition
(McGraw Hill, 2000).

Ralph Polimeni, Frank J. Fabozzi and Arthur Adelberg, Cost Accounting: Concepts and Applications for Managerial Decision
Making (McGraw-Hill, New York, N.Y. 1991, Third Edition) [second edition translated into Spanish]

‘Workbooks Coauthored

Frank J. Fabozzi, Pamela P. Peterson, and Wendy D. Habegger, Financial Management and Analysis Workbook (John Wiley &
Sons, 2004).

Frank J. Fabozzi, Harry M. Markowitz, and Leonard Kostovetsky, 7he Theory and Practice of Investinent Management Workbook
(John Wiley & Sons, 2004).

EDITED BOOKS

Frank J. Fabozzi (editor). Handbook of Fixed Income Securities: Ninth Edition (McGraw Hill, 2021)
Frank J. Fabozz (editor), The Handbook of Mor(gage-Backed Securities: Seventh Edition (Oxford University Press, 2016) [first
edition translated into Japanese; parts of second edition translated into Japanese; fifth edition translated into Chinese).]

Frank J. Fabozzi and Harry M. Markowitz (editors), 7he Theory and Practice of Investment Management: Second Edition (John
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Wiley & Sons, 2011). [First edition to be translated into Simplified Chinese by China Renmin University Press, People’s Republic
of Chinal

Frank J. Fabozzi and Harry M. Markowitz (editors), Equity Valuation and Porttolio Management (John Wiley & Sons, 2011).
Frank J. Fabozzi (editor). The Encyclopedia of Financial Models:: Volumes 1, 11, and III (John Wiley & Sons, 2013).

Frank J. Fabozzi (editor), Handbook of Finance: Volume I- Financial Instruments and Markets (John Wiley & Sons, 2008). (T'o be
translated into simplified Chinese and published by China Citic Press.) (This handbook and the two other volumes of this three
volume series were singled out by the editors of Choice for recognition as the most significant print and electronic works reviewed
in Choice during in the 2008 calendar year.)

Frank J. Fabozz (editor), Handbook of Finance: Volume II-Financial Management and Asset Management (John Wiley & Sons,
2008). (To be translated into simplified Chinese and published by China Citic Press.)

Frank J. Fabozz (editor), Handbook of Finance: Volume 111- Valuation, Financial Modeling, and Quantitative Tools (John Wiley &
Sons, 2008). (To be translated into simplified Chinese and published by China Citic Press.)

Sylvan Feldstein and Frank J. Fabozzi (editors), The Handbook of Municipal Bonds (John Wiley & Sons, 2008) (Translated into
Chinese in 2013).

Brian Lancaster, Glenn Schultz, and Frank J. Fabozz (editors), Structured Products and Related Credit Derivatives: A
Comprehensive Guide for Investors (John Wiley & Sons, 2008). [To be translated into Simplified Chinese and published by
Berjing Huazhang Graphics & Information Co., Ltd., CHINA Projected Publication/release/offer date: JANUARY 25, 2015]

Frank J. Fabozzi, Dieter Kaiser, and Roland Fiiss, (editors), Handbook of Commodity Investing (John Wiley & Sons, 2008). (To
be translated into simplified Chinese by the Economic Science Press, China)

2007

Frank J. Fabozzi, Lionel Martellini, and Philippe Priaulet (eds), Advanced Bond Portfolio Management: Best Practices in Modeling
and Strategies (John Wiley & Sons, 2006). (Tranlated into Simplified Chinese by Dongbei University of Finance & Economics
Press, China.)

Frank J. Fabozzi and Steven V. Mann (editors), Securities Finance: Securities Lending and Repurchase Agreements (John Wiley &
Sons, 2005). [To be translated into Simplified Chinese and published by Beijing Huazhang Graphics & Information Co., Ltd.,
CHINA Projected Publication/release/offer date: JANUARY 25, 2015]

Peter L. Bernstein, Frank J. Fabozzi, Bruce 1. Jacobs, and Kenneth N. Levy (editors), The Bernstein Fabozzy/Jacobs Levy Awards:
Five Years of Award Winning Articles from The Journal of Portfolio Management, Volume One 1998-2003 (New York, NY:
Institutional Investor, 2005).

Frank J. Fabozzi and Moorad Choudhry (editors), The Handbook of European Fixed Income Securities (John Wiley & Sons,
2004).

Frank J. Fabozzi and Moorad Choudhry (editors), The Handbook of European Structured Financial Products (John Wiley & Sons,
2004).

Frank J. Fabozzi (editor), Short Selling: Strategies, Risks, and Rewards (John Wiley & Sons, 2004).
T. Daniel Coggin and Frank J. Fabozzi, Handbook of Equity Stvle Management (Third Edition, John Wiley & Sons, 2003).

[Translated into Japanese and Korean.]

Frank J. Fabozz (editor), Interest Rate, Term Structure, and Valuation Modeling (John Wiley & Sons, 2002).

Frank J. Fabozzi (editor), The Handbook of Financial Instruments (John Wiley & Sons, 2002). (To be translated into Russian.)
Frank J. Fabozzi and Efstathia Pilarinu (editors), Investing in Emerging Fixed Income Markets (John Wiley & Sons, 2002).

Frank J. Fabozz (editor), Bond Credit Analysis: Framework and Case Studies (John Wiley & Sons, 2001) [To be translated into
Simplified Chinese by China Renmin University Press, People’s Republic of Chinal

Frank J. Fabozzi (editor), Investing in Commercial Mortgage-Backed Securities (John Wiley & Sons, 2001).
Frank J. Fabozzi and Laurie S. Goodman (editors), Investing i Collateralized Debt Obligations (John Wiley & Sons, 2001).

Frank J. Fabozzi (editor), Accessing Capital Markets through Securitization (John Wiley & Sons, 2001). [To be translated into
Simplified Chinese by China Renmin University Press, People’s Republic of Chinal

Frank J. Fabozzi (editor), Fixed Income Readings for the Chartered Financial Analyst Program (Frank J. Fabozzi Associates, 2000).
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Frank J. Fabozzi (editor), Investing i Asset-Backed Securities John Wiley & Sons, 2000). [To be translated into simplified Chinese
by CITIC Publishing House, People’s Republic of Chinal

Frank J. Fabozzi, Chuck Ramsey, and Michael Marz (editors), The Handbook of Nonagency Mortgage-Backed Securities (John
Wiley & Sons, Second Edition 2000).

Frank J. Fabozzi and James L. Grant (editors), Value Based Metrics: Foundations and Practice (John Wiley & Sons, 2000).
Frank J. Fabozz (edtior), Cash Management: Products and Strategies (John Wiley & Sons, 2000).
David Babbel and Frank J. Fabozzi (editors), Investment Management for Insurers (John Wiley & Sons, 1999).

John Brynjolfsson and Frank J. Fabozzi (editors), Handbook of Inflation Indexed Bonds (John Wiley & Sons, 1999) [Translated
mto Japanese].

T. Daniel Coggin and Frank J. Fabozzi (editors), Applied Equity Valuation (John Wiley & Sons, 1999).

Frank J. Fabozzi and David Jacob (editors), The Handbook of Commercial Mortgage-Backed Securities: Second Edition ( John
Wiley & Sons, 1999). [Translated into Japanese]

Frank J. Fabozzi (editor), Issuer Perspectives on Securitization (John Wiley & Sons, 1999).

Frank J. Fabozz (editor), Advances in the Valuation and Management of Mortgage-Backed Securities (John Wiley & Sons, 1999).
Frank J. Fabozzi (editor), Perspectives on Investment Management of Public Pension Funds (John Wiley & Sons, 1999).
Frank J. Fabozz (editor), Subprime Consumer Lending (John Wiley & Sons, 1999).

Frank J. Fabozz (editor), Handbook of Structured Financial Products (John Wiley & Sons, 1998).

Frank J. Fabozzi (editor), 7Trends in Commercial Mortgage-Backed Securities (John Wiley & Sons, 1998).

Frank J. Fabozz (editor), Bank Loans: Secondary Markets and Portfolio Management (John Wiley & Sons, 1998).
Frank J. Fabozzi (editor), Handbook of Corporate Debt Instrument (John Wiley & Sons, 1998).

Frank J. Fabozzi (editor), Perspectives on International Fixed Income Investing (John Wiley & Sons, 1998).

Frank J. Fabozzi (editor), Handbook of Porttolio Management (John Wiley & Sons, 1998).

Frank J. Fabozz (editor), Handbook of Stable Value Investments (John Wiley & Sons, 1998).

Frank J. Fabozz (editor), Active Equity Portfolio Management (John Wiley & Sons, 1998). [To be translated into Simplified
Chinese by the Shanghai University of Finance & Economics Press of The People's Republic of China.]

Frank J. Fabozzi (editor), Selected Topics i Equity Porttolio Management (John Wiley & Sons, 1998).

Frank J. Fabozzi (editor), Perspectives on Interest Rate Risk Management for Money Managers and Traders (John Wiley & Sons,

1998).
Frank J. Fabozz (editor), The Use of Derivatives in Tax Planning (John Wiley & Sons, 1998).

Peter L. Bernstein and Frank J. Fabozzi (editors), Streetwise: The Best of the Journal of Porttolio Management (Princeton

University Press, 1998).
Frank J. Fabozz (editor), Managing Fixed Income Portfolios (John Wiley & Sons, 1997).

Frank J. Fabozz and Alberto Franco (editors), 7he Handbook of Emerging Fixed Income and Currency Markets (John Wiley &
Sons, 1997).

Frank J. Fabozzi, (editors), Securities Lending and Repurchase Agreements (John Wiley & Sons, 1997).

Frank J. Fabozzi (editor), Selected Topics i Bond Portfolio Management (John Wiley & Sons, 1997).

Frank J. Fabozz (editor), Advances in Fixed Income Valuation Modeling and Risk Control (John Wiley & Sons, 1997).
Frank J. Fabozzi (editor), Pension Fund Investment Management (John Wiley & Sons, 1997).

Anand Bhattacharya and Frank J. Fabozz (editors), Asset-Backed Securities (John Wiley & Sons, 1997). [To be translated into
Simplified Chinese by China Renmin University Press, People’s Republic of Chinal

Frank J. Fabozzi (editor), The Handbook of Fixed Income Options (Irwin Publishing, 1996).
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Robert Amnott and Frank J. Fabozzi (editors), Active Asset Allocation (Probus Publishing, Chicago, 1L 1992, second edition). [First
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Frank J. Fabozzi (editor), The Collected Works of Martin Letbowitz (foreword by William Sharpe) (Probus Publishing, Chicago, 1L
1992).

Frank J. Fabozzi (editors), Current Topics in Investment Management (Harper & Row, NY 1990).
Frank J. Fabozzi (editor), Managing Institutional Assets (Ballinger Publishing, 1990).

Frank J. Fabozzi (editor), Handbook of Treasury and Government Agency Securities: Instruments, Trading and Porttolio Strategies
(Probus Publishing, Chicago, IL 1990, second edition) [first edition translated into Japanese].

Frank J. Fabozzi (editor), The Japanese Bond Markets (Probus Publishing, Chicago, 11, 1990)
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Frank J. Fabozzi and Gregory Kipnis (editors), The Handbook of Stock Index Futures and Options (Dow Jones-Irwin, Homewood,
1L 1989- translated into Japanese)

Frank J. Fabozz (editor), Institutional Investors Focus on Investment Management (Ballinger Publishing, Cambridge, MA 1989).

Frank J. Fabozzi (editor), Portfolio and Investment Management: State-of-the Art Research, Analysis and Strategies (Probus

Publishing, Chicago, 1L 1989).
Frank J. Fabozz (editor), Advances and Innovations in Bond and Mortgage Markets (Probus Publishing, Chicago, 1L, 1987).

Frank J. Fabozzi (editor), Mortgage-Backed Securities: New Strategies, Applications and Research (Probus Publishing, Chicago, 1L,
1987).

Frank J. Fabozz (editor), Advances in Bond Analysis and Portfolio Strategies (Probus Publishing, Chicago, 1L, 1987).

Frank J. Fabozzi and Frank G. Zarb (editors), The Handbook of Financial Markets: Securities, Options and Futures (Dow Jones-
Irwin, Inc., Homewood, IL, 1986-second edition. Foreword by Arthur Burns).

Frank J. Fabozz (editor), Floating Rate Instruments (Probus Publishing, Chicago, 1L, 1986).

Frank J. Fabozzi (editor), New Developments in Mortgage-Backed Securities (The Institute of Chartered Financial Analysts
Continuing Education Series, Dow Jones-Irwin, 1985).

Frank J. Fabozzi (editor), Winning the Interest Rate Game: A Guide to Debt Options (Probus Publishing, Chicago, 1L, 1985).

Frank J. Fabozzi and Leslie N. Masonson (editors), Corporate Cash Management: Techniques and Analysis (Dow Jones-Irwin,
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Frank J. Fabozzi and Sheri Kole (editors), Selected Topics in Investment Management for Financial Planning (Dow Jones-Irwin,
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Irwin, Inc., Homewood, IL, 1983).

Frank J. Fabozz (editor), Readings in Investment Management (Richard D. Irwin, Inc., 1983).
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Oscar Carchano, Svetlozar T. Rachev, Young Shin Kim, Edward W. Sun, Frank J. Fabozzi, “A Quasi-Maximum Likelihood
Estimation Strategy for Value-at-Risk Forecasting: Application to Equity Index Futures Markets,” in the Handbook of
Financial Econometrics and Statistics, Cheng-Few Lee and John C. Lee, eds. (New York: Springer, 2005 ), pp. 1325-
1340.
Anna Chernobai, Svetlozar T. Rachev, and Frank J. Fabozzi, “Composite Goodness-of-Fit Tests for Left-Truncated Loss Samples,”
in the Handbook of Financial Econometrics and Statistics, Cheng-Few Lee and John C. Lee, eds. (New York: Springer,
2005 ), pp. 275-296.
Christopher M0ller, Svetlozar T. Rachev, Young Shin Kim, and Frank J. Fabozzi, “Innovation Processes in Logically Constrained
Stationary Time Series,” in Martin T. Wells and Ashis SenGupta (eds), Advances in Directional and Linear Statistics, Festschrift
volume for Prof. S. Rao Jammalamadaka, Springer, 2011.
Sergio Focardi and Frank J. Fabozzi, “What Can We Understand About Economics?” in Laurence Siegel and Rodney Sullivan
(eds) Voices of Wisdom: Understanding the Global Financial Crisis, CFA Institute Research Foundation, 2010.
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Biliana Giiner. Svetlozar T. Rachev, Daniel Edelman, and Frank J. Fabozzi “Bayesian Inference for Hedge Funds with Stable
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Expert Judgement (London: Risk Books, 2010).
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