
Find topics, articles or authors...

Selected Topic: All topics

Forced Selling of Fallen Angels

Brent W. Ambrose, Nianyun (Kelly) Cai, Jean Helwege

The Journal of Fixed Income  Summer 2008, 18  ( 1) 72 - 85

DOI: 10.3905/jfi.2008.708844

 Download PDF  Add to Favorites  Share  Labels  Cite  
 Alerts

The Journal of Fixed Income Vol 18 Issue 1
(/content/iijfixinc/18/1)
Volume 18, Issue 1 
Summer 2008 (/content/iijfixinc/18/1)

Log in (/openid-connect/sams-sigma/login-redirect?
prompt=login&openid_connect_destination=/content/iijfixinc/18/1/72) to access this content or Request a Demo
(/Request-Demo)

Log in (/openid-connect/sams-sigma/login-redirect?prompt=login&openid_connect_destination=/content/iijfixinc/18/1/72)

Request a Demo (/Request-Demo)

Previous (Https://Www.Pm-Research.Com/Content/Iijfixinc/18/1/56) Next

Back to top 

 Focus (/highwire_display/entity_view/node/62302/content_tabs)

Article Authors

...

 Download PDF  Add to Favorites  Share  Labels  Cite   Alerts



(/)
My Account (/openid-connect/sams-sigma/login-redirect?prompt=login&openid_connect_destination=/content/iijfixinc/18/1/72&custom_message=You%27ll%20nee

https://pagead2.googlesyndication.com/pcs/click?xai=AKAOjssv-AN3OUltpAfPA_ivOTQ5eT2qwg07mqkFYASyaIhqHFzos19qwRx7EHi4UpCIw8DBRV6Gf_41WV9bfhjN7tpZyDq71Y7U-gSv6Gia3WpB2qDOJknfHR_qVzu1sNytWHFtQNxZBAmNfePWW90PN0JzTQf9Fq8xFwMyfdoQFV-nt0_KjBW2aIbY6acgInr8vw8amRtx_yBl7SaJ64_6wBjK1uZUpa35XODs8IwY6g5rkUCqxL8rRkCud3aGAArhSTqZWUWVXSap2bIR8HXOZYZJ2f9TiKaufmsS2JfTNORFmb61InVpAOW8FXI0iZYgXHu-aci_jFuHVkQEVro9CNQkKEO1RCFpMNiFq7IbcJGDGfGDq9JeBPyltCxH_y_fpL-7vbnB&sig=Cg0ArKJSzMG5LC4y8Q99&fbs_aeid=%5Bgw_fbsaeid%5D&adurl=https://www.pm-research.com/collections
https://www.pm-research.com/content/iijfixinc/18/1
https://www.pm-research.com/content/iijfixinc/18/1
https://www.pm-research.com/openid-connect/sams-sigma/login-redirect?prompt=login&openid_connect_destination=/content/iijfixinc/18/1/72
https://www.pm-research.com/Request-Demo
https://www.pm-research.com/openid-connect/sams-sigma/login-redirect?prompt=login&openid_connect_destination=/content/iijfixinc/18/1/72
https://www.pm-research.com/Request-Demo
https://www.pm-research.com/content/iijfixinc/18/1/56
https://www.pm-research.com/content/iijfixinc/18/1/86
https://www.pm-research.com/highwire_display/entity_view/node/62302/content_tabs
https://www.pm-research.com/
https://www.pm-research.com/Request-Demo
https://www.pm-research.com/openid-connect/sams-sigma/login-redirect?prompt=login&openid_connect_destination=/content/iijfixinc/18/1/72&custom_message=You%27ll%20need%20to%20create%20a%20new%20password%20to%20access%20the%20new%20PMR%20website%20for%20the%20first%20time.%20To%20do%20this%2C%20please%20click%20%27Forgot%20password%3F%27%20below.%20For%20help%2C%20email%20support%40pm-research.com


Related Topics

Quantitative Finance

Statistical Methods

Regulation, Taxation, Governance, and Compliance

Regulatory Requirements

Information Providers, Credit Ratings

Asset Classes

Fixed Income and Structured Finance

Corporate Bonds

 (/)

Part of the With Intelligence Group

 

About
(/about-

us)

Contact
(/contact-

us)

 

 

tter.com/PM_Research_)ww.linkedin.com/company/pmresearch/)

https://pagead2.googlesyndication.com/pcs/click?xai=AKAOjsstyy95lHjVstgdsI5AgRp2iHS9jXhSm2YiXBViotkAoj80aAypckfrP7WD6YDzs3cP9uE7SuCNk-9IkI1w9vFdcyteFq43GEDThPlOSp3RRtWOj5EFZc1eo2xGebmuZRpjwIDdlzBSwWBxGWSsS-3u8_34Nd1ssJOJWbBsuJFJONdYno-WNi3QVjRHd8th7imCwnjcdX3QjJAbHyHxStXSMRCVSTTFpNAvcX-6aP4Vywrj5CbwyhykEACk9KQDWn78MWp3S9b0MzPTJlGCFjFb3MCZlFZxxJF2S57eWy90UW384AvNEPkugGJLp27ZqtIEHOaSIn7-wiFgVGMTcL_VWaVp8yBNAaNDKcjKRPsPCV1T4Mwk8r-3rSecQMH9KFfWzi_i&sig=Cg0ArKJSzE4N_CBUGMeB&fbs_aeid=%5Bgw_fbsaeid%5D&adurl=https://www.pm-research.com/topics
https://pagead2.googlesyndication.com/pcs/click?xai=AKAOjst9oL32_HVVoDmPha05o-Ms7GY7j_RGyBRE8vgJdP_R1gH6pn3-I4y_1GNF3k6uHgr4P7ckPGFM0ylzhODjD_qAPnbTBLKvDk4jrFaMOZYTKqg3VccXerxaqb6a2mS97gvsTbqSN6l3-CJUsiwjszvZWGLRcsuFWsQNKLU6BH2nyWW1RxdApNF3NheH1ZXsuIN4Ux4IBkClhK9AKIvjbIKZClZpPWDLtQHrN69WdxpJRljypXizjZ062v5s_dmHtoA9DFCkNcM52P-G8BSCrb1dufyqluTBbXqstt3r288Srb2VtKVErdIibIcASBpNnnjIbuU7weXmGRhgnKXKoLEk8fZ8mltaBKTZqhWJJoyq6IrSXhTFS40Y7ZcV-l5lTpN6kcWI&sig=Cg0ArKJSzGIlHVG0f3S-&fbs_aeid=%5Bgw_fbsaeid%5D&adurl=https://www.pm-research.com/journals
https://pagead2.googlesyndication.com/pcs/click?xai=AKAOjstkhHkRSfY2E0nJlh1i0Qao8fCkZfKFKUJnlAzjQCI0vryxfJuYiZ948vgNHgv623s2iOos70cyGbGYnfaUEuOt7jU7B1C6-JxLxs-BOfep5ShKFotw19VDabhd2lSKr2GnVtBrpnnt2MY52wrBFAD1E7ikoEYQdZmy4Q3_599ODY5LsTFpK1i19bE8DGwRlIQ63tuf8oaeHhv_traTU1cKWbJxzOMfRjQwES-B-vrdAuqoMWoe47M3JOKpaNdSI0jNzMseBR3U9d3zG8AnRAHYkLlQ_l4tQ4JumoLZ51AvSbIDmqGPhbOU1Nd4l-puaDVpoDjLz5oDYaPRuqjh2cUmZd4x9aZGSd0Eflymj6nqt67XhpZ4nYQFGfHElmR8GZysP1zq&sig=Cg0ArKJSzLxm7JI-K68g&fbs_aeid=%5Bgw_fbsaeid%5D&adurl=https://www.pm-research.com/publish-your-research
https://www.pm-research.com/search?query=&f%5B0%5D=topics%3A86
https://www.pm-research.com/search?query=&f%5B0%5D=topics%3A88
https://www.pm-research.com/search?query=&f%5B0%5D=topics%3A91
https://www.pm-research.com/search?query=&f%5B0%5D=topics%3A92
https://www.pm-research.com/search?query=&f%5B0%5D=topics%3A95
https://www.pm-research.com/search?query=&f%5B0%5D=topics%3A97
https://www.pm-research.com/search?query=&f%5B0%5D=topics%3A102
https://www.pm-research.com/search?query=&f%5B0%5D=topics%3A104
https://www.pm-research.com/
https://www.pm-research.com/about-us
https://www.pm-research.com/contact-us
https://twitter.com/PM_Research_
https://www.linkedin.com/company/pmresearch/


Locations

New York

41 Madison Avenue

20th Floor

New York, NY 10010

646 931 9045

London

One London Wall

London, EC2Y 5EA

0207 139 1600

Hong Kong

21/F Cityplaza Three,

14 Taikoo Wan Road,

Taikoo

Explore our Research

By Topic

By Journal

Portfolio Management in Theory and Practice (/topic/portfolio-management-theory-and-practice)

Quantitative Finance (/topic/quantitative-finance)

Economics and Financial History (/topic/economics-and-financial-history)

Risk Management in Theory and Practice (/topic/risk-management-theory-and-practice)

Asset Classes (/topic/asset-classes)

Regulation, Taxation, Governance, and Compliance (/topic/regulation-taxation-governance-and-compliance)

Portfolio Management (/content/iijpormgmt)

Financial Data Science (/content/iijjfds)

Impact & ESG Investing (/content/pmrjesg)

Fixed Income (/content/iijfixinc)

Investing (/content/iijinvest)

Derivatives (/content/iijderiv)

Alternative Investments (/content/iijaltinv)

Retirement (/content/iijretire)

Wealth Management (/content/iijwealthmgmt)

Beta Investment Strategies (/content/iijindinv)

Structured Finance (/content/iijstrfin)

Trading (/content/iijtrade)

Private Equity (/content/iijpriveq)

Practical Applications (/pa-reports)

https://www.pm-research.com/topic/portfolio-management-theory-and-practice
https://www.pm-research.com/topic/quantitative-finance
https://www.pm-research.com/topic/economics-and-financial-history
https://www.pm-research.com/topic/risk-management-theory-and-practice
https://www.pm-research.com/topic/asset-classes
https://www.pm-research.com/topic/regulation-taxation-governance-and-compliance
https://www.pm-research.com/content/iijpormgmt
https://www.pm-research.com/content/iijjfds
https://www.pm-research.com/content/pmrjesg
https://www.pm-research.com/content/iijfixinc
https://www.pm-research.com/content/iijinvest
https://www.pm-research.com/content/iijderiv
https://www.pm-research.com/content/iijaltinv
https://www.pm-research.com/content/iijretire
https://www.pm-research.com/content/iijwealthmgmt
https://www.pm-research.com/content/iijindinv
https://www.pm-research.com/content/iijstrfin
https://www.pm-research.com/content/iijtrade
https://www.pm-research.com/content/iijpriveq
https://www.pm-research.com/pa-reports


© 2025 With Intelligence Ltd (https://withintelligence.com/) | All material subject to strictly enforced copyright laws.

Cookies (https://www.pageantmedia.com/cookies/)

Code of ethics (/code-of-ethics)

Terms & conditions (https://www.pageantmedia.com/terms/)

Privacy policy (https://withintelligence.com/privacy/)

https://withintelligence.com/
https://www.pageantmedia.com/cookies/
https://www.pm-research.com/code-of-ethics
https://www.pageantmedia.com/terms/
https://withintelligence.com/privacy/

