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The essential premise of this book is that theory and practice are equally
important in describing financial modeling. In it the authors try to strike a
balance in their discussions between theories that provide foundations for
financial models and the institutional details that provide the context for
applications of the models. The book presents the financial models of stock and
bond options, exotic options, investment grade and high-yield bonds, convertible
bonds, mortgage-backed securities, liabilities of financial institutions--the
business model and the corporate model. It also describes the applications of the
models to corporate finance. Furthermore, it relates the modelsto financial
statements, risk management for an enterprise, and asset/liability management
with illiquid instruments. The financial models are progressively presented from
option pricing in the securities markets to firm valuation in corporate finance,
following aformat to emphasi ze the three aspects of amodel: the set of
assumptions, the model specification, and the model applications. Generally,
financial modeling books segment the world of finance as "investments,”
"financial ingtitutions,”" "corporate finance," and "securities analysis," and in so
doing they rarely emphasize the rel ationships between the subjects. This unique
book successfully ties the thought processes and applications of the financial
models together and describes them as one process that provides business
solutions. Created as a companion website to the book readers can visit
www.thomasho.com to gain deeper understanding of the book's financial models.
Interested readers can build and test the models described in the book using
Excel, and they can submit their models to the site. Readers can also use the site's
forum to discuss the models and can browse server based models to gain insights
into the applications of the models. For those using the book in meetings or class
settings the site provides Power Point descriptions of the chapters. Students can
use available question banks on the chapters for studying.
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rel ationships between the subjects. This unique book successfully ties the thought processes and applications
of the financial models together and describes them as one process that provides business solutions. Created
as a companion website to the book readers can visit www.thomasho.com to gain deeper understanding of
the book's financial models. Interested readers can build and test the models described in the book using
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Editorial Review
Review

"This book showcases Dr. Ho's tireless journey into the frontier of finance over the years. It clearly
demonstrates how various rigorous financial models can be practically incorporated into companies' strategic
decision making and enterprise risk management. The book challenges our conventional thinking in capital
structure theory, interest rate behavior and default risk pricing. It should provoke debate for many yearsto
come." --Tony Kao, Managing Director, Global Fixed Income, General Motors Asset Management

"I think thisis aterrific book and a great project. No one has yet done anything quite like it."--Andrew Lo,
MIT

"This book is a'tour de force of finance." It is comprehensive. It isfundamental; yet it isapplied. To call it a
"guide to financial modeling," is an understatement. It is much more. The book develops and explains all the
models used in finance - from the present value model, to the CAPM, to interest rate models, to option
models - and applies these models to important business problems. The emphasis is on finance issues and
how models can solve them rather than on the models alone. No work has so ably integrated the fields of
corporate finance, derivatives, fixed income and accounting. The book contains many new ideas and
insights, not the least of which is anew approach to enterprise valuation and risk management. Every student
of finance and every financial manager will benefit from thiswork."--Hans R. Soll, The Anne Marie and
Thomas B. Walker Professor of Finance, Owen Graduate School of Management, Vanderbilt University

"I strongly recommend The Oxford Guide to Financial Modeling to research minded practitioners aswell as
to students of finance. Ho and L ee present the essential financial models, including many freshly minted
models, in auniquely cohesive framework that exposes the fundamental link between capital markets and
corporate finance. Moreover, it is aterrific reference source for both quants and dilequants.”-- Journal of
Investment Management

About the Author

Thomas S.Y. Ho,is president of Thomas Ho Company. Previously he was Executive Vice President of
BARRA, Inc. He founded GAT, afinancia software company that had over 200 ingtitutional clients
globally. He served as a professor in finance at New Y ork University's Stern School of Business. Heisan
associate editor of the Journal of Investment Management, International Journal of Theoretical and Applied
Finance, and Journal of Derivatives. He received his Ph.D. in Mathematics from the University of
Pennsylvania. Sang Bin Leg, isa professor of finance at the School of Busines Administration, Hangyang



University in Seoul, Korea and President of the Korean Securities Association. Previously, he was an
assistant director Ministry of Finance, Korea and an Independent Director and a member of Risk
Management Committee, Hana Bank. Currently, he serves as a member of Primary Dealers Screening
Committee, Ministry of Finance, Korea and a member of Unfair Trading Examination Committee, Financial
Supervisory Service, Korea. Professor Lee received his Ph.D. in Finance from New Y ork University's Stern
School of Business. Dr. Ho and Professor L ee have published extensively in mgjor journals. They are the
authors of the Ho-Lee Moddl, the first and widely cited arbitrage-free interest rate model.

Users Review
From reader reviews:
Dominique Fletcher:

Reading a e-book tends to be new life style in this era globalization. With studying you can get alot of
information that could give you benefit in your life. Together with book everyone in thisworld can certainly
share their idea. Books can also inspire alot of people. Lots of author can inspire their very own reader with
their story or maybe their experience. Not only the story that share in the ebooks. But also they write about
advantage about something that you need example. How to get the good score toefl, or how to teach your
children, there are many kinds of book that exist now. The authors on earth alwaystry to improve their skill
in writing, they also doing some analysis before they write on their book. One of them is this The Oxford
Guide to Financial Modeling: Applications for Capital Markets, Corporate Finance, Risk Management and
Financial Institutions.

GeneKirkland:

Beside thiskind of The Oxford Guide to Financial Modeling: Applications for Capital Markets, Corporate
Finance, Risk Management and Financia Institutionsin your phone, it might give you away to get closer to
the new knowledge or facts. The information and the knowledge you are going to got here is fresh from the
oven so don't become worry if you fed like an outdated people live in harrow community. It is good thing to
have The Oxford Guide to Financial Modeling: Applications for Capital Markets, Corporate Finance, Risk
Management and Financia Institutions because this book offers for you readable information. Do you at
times have book but you do not get what it's facts concerning. Oh come on, that will not end up to happen if
you have this with your hand. The Enjoyable arrangement here cannot be questionable, like treasuring
beautiful island. So do you still want to miss the item? Find this book in addition to read it from today!

Pam Boyd:

Aswe know that book is very important thing to add our information for everything. By a publication we can
know everything we wish. A book is arange of written, printed, illustrated or even blank sheet. Every year
was exactly added. This guide The Oxford Guide to Financial Modeling: Applications for Capital Markets,
Corporate Finance, Risk Management and Financial Institutions was filled regarding science. Spend your
extratime to add your knowledge about your scientific disciplines competence. Some people has different
feel when they reading any book. If you know how big benefit from a book, you can truly feel enjoy to read
aguide. In the modern eralike today, many waysto get book which you wanted.



Thomas Gonzalez:

That guide can make you to feel relax. Thiskind of book The Oxford Guide to Financial Modeling:
Applications for Capital Markets, Corporate Finance, Risk Management and Financia Institutions was
vibrant and of course has pictures on the website. Aswe know that book The Oxford Guide to Financial
Modeling: Applications for Capital Markets, Corporate Finance, Risk Management and Financia Institutions
has many kinds or genre. Start from kids until teenagers. For example Naruto or Detective Conan you can
read and feel that you are the character on there. Therefore not at all of book are usually make you bored, any

it offers up you feel happy, fun and loosen up. Try to choose the best book for yourself and try to like
reading that.
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