ﬂ |, JACOBS LEVY OVER 35 YEARS OF LEADING-EDGE QUANTITATIVE

EQUITY MANAGEMENT" RESEARCH AND INVESTMENT MANAGEMENT

My Account (/openid-connect/sams-sigma/login-redirect?prompt=login&openid_connect_destination=/content/iijderiv/13/3/30&custom_message=You%27[1%20nee

Selected Topic: All topics

Pricing and Hedging Mandatory Convertible Bonds

Manuel Ammann, Ralf Seiz

The Journal of Derivatives Spring 2006, 13 (3) 30 - 46
DOI: 10.3905/jod.2006.616866

Download PDF Add to Favorites Share Labels Cite Alerts

The Journal of Derivatives Vol 13 Issue 3
(/content/iijderiv/13/3)

Volume 13, Issue 3

Spring 2006 (/content/iijderiv/13/3)

Log in (/openid-connect/sams-sigma/login-redirect?
prompt=login&openid_connect_destination=/content/iijderiv/13/3/30) to access this content or Request a Demo 8
(/Request-Demo)

Log in (/openid-connect/sams-sigma/login-redirect?prompt=login&openid_connect_destination=/content/iijderiv/13/3/30)

Request a Demo (/Request-Demo)

Focus (/highwire_display/entity_view/node/30141/content_tabs)

Article Authors

Download PDF Add to Favorites Share Labels Cite Alerts

Previous (Https://Www.Pm-Research.Com/Content/lijderiv/13/3/13) Next

Cookies Settings

Reject All Back to top .

Accept All Cookies

By clicking “Accept All Cookies”, you agree to the storing of cookies on your device to enhance site navigation, analyze site usage, and
assist in our marketing efforts.



https://pagead2.googlesyndication.com/pcs/click?xai=AKAOjstMSJxTZEwpd83va6AD93CuEJjEb6cPhcCUTlBpZuANoBZSnK5jkoZPdfaRTB_Z64k-lGWzeGGYcOx8_mS0mUy7gblNGpBqD9uFn7nUfYIXDB2dqzFLd06YHAVjmOpIrhmzHbHPp-5_QwAZPnRpT25iBD_Sr7o4H8wSPW1MQMht_W9KwAvhfC09Ik8B11n-zgUIbkIbPLrnZ3eANmzzExTj0sNN6JQaRG_Zwt0mRxQNWiwMDtU6w-Cr2aSsO64dg0EdP2zd2_-Ok8qWqja-yr2irr1GjL-co7wg48yP0WRgMnb5vuBNsXh-x7lJaPRF1GkVZiR2VLVSZI1nmlj73ZAxAX5fBQSw4rkg71UCgWY7hZehfkVhQ3I&sig=Cg0ArKJSzNGnPGKlcwbP&fbs_aeid=%5Bgw_fbsaeid%5D&adurl=http://www.jlem.com/
https://www.pm-research.com/content/iijderiv/13/3
https://www.pm-research.com/content/iijderiv/13/3
https://www.pm-research.com/openid-connect/sams-sigma/login-redirect?prompt=login&openid_connect_destination=/content/iijderiv/13/3/30
https://www.pm-research.com/Request-Demo
https://www.pm-research.com/openid-connect/sams-sigma/login-redirect?prompt=login&openid_connect_destination=/content/iijderiv/13/3/30
https://www.pm-research.com/Request-Demo
https://www.pm-research.com/content/iijderiv/13/3/13
https://www.pm-research.com/content/iijderiv/13/3/47
https://www.pm-research.com/highwire_display/entity_view/node/30141/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/iijderiv/13/3/30&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

Asset Classes

Equities

Fundamental Analysis

Quantitative Analysis

Fixed Income and Structured Finance
Corporate Bonds

Derivatives

Options

> x
HE JOURNAL CF

INVESTIN

Special Issue on Trading
We're searching for articles on Trading

that could include:

v Recent trends in institutional trading costs
across all asset classes

v Using pre-trade TCA to construct and
implement optimal portfolics

v/ Advances in global post-trade TCA

v Dynamics in Systematic Internalizer and
Central Risk Book liquiclity

v New venues and novel trading methodologies

v Effects of recent volatility and interest rate
movements on trading costs

v Impact of retail investor activity
on institutional trading

+ Innovation and the role of data and analytics
in fixed income trading

PI]IITFI]LR o
HANRGEMENT
RESEARCH

with. inceligance

L ———

OVER 35 YEARS OF
LEADING-EDGE
QUANTITATIVE RESEARCH

AND INVESTMENT
MANAGEMENT

MJACOBS LEVY

EQUITY MANAGEMENT™


https://pagead2.googlesyndication.com/pcs/click?xai=AKAOjsv3akDUYYaWNjDzx6HBOlSX10gkmPYaAfpQEFvG0HyaQl5WTLnWIp4DvCmnEZ6JGxrgegZejfal9-767iEcgFcbrDF-aMTKt1HUnY3f9a1dZ6tulDwy3p3tE91e7c_maBDqKqCOEx-OD-5k3Eg8cMOLX66zcLmRFNorPrDzeiqxSozsDDadEuHEVz0lMNFbzA5ZT6GieACPdV5fwSCbA5b7hYaMgtp062quBgCthELMVVKgjWMeOhLJ_UgfWtK98nqan0HefWPHOKcnzEQvB80DWnyIA4k9sD-oT4V3Nb5EGvpj6M-jCWnsRg2YDVi4DDtbI3AbMK7kSjxMW5fTTOmJ-Fwj-nLS21zdJWVi2pzF8496PLrh3Ko&sig=Cg0ArKJSzBATnzmviMrO&fbs_aeid=%5Bgw_fbsaeid%5D&adurl=https://pardot.pageantmedia.com/JOI-Call-For-Papers
https://pagead2.googlesyndication.com/pcs/click?xai=AKAOjsv3mPlX8T1h2KbcdavhdkdTacXWhN8AwUHlOgdfmDQ5hzfE_kAF_v386Dygl7HMlwfeMXbjGqDTfrzfNbRStrjNluZ9CACIRekRFAGGlWACruebBBOOITw48VatrJiVnnsLorFUhQV4jtYg8q5ff5Pgh-IM3uf6LeVlA4uuYcGzeiyc71_Vnw7VGcKxcJUY25K5Hqtcb_Y1WUabVaggcPWPEVxWZGYuI16Bu-uhXKginimKPJlfutNZOGeyHO_TOYSsbU9aBW2cSM8CW9DAKsm1htUGkA3FtI7-NU5MG8Oy_qPhq5TjsLagQZZpKdd6ujJYBi84Af2kTH6ZHx1NeYYKJYd3521M4M81SXZlUjFn9z32CfnmqV4&sig=Cg0ArKJSzMyOq2cP5dbR&fbs_aeid=%5Bgw_fbsaeid%5D&adurl=https://www.pm-research.com/journals
https://pagead2.googlesyndication.com/pcs/click?xai=AKAOjsu4cUCZWY4_4InL0vS7p2qZHYBJV7jHQqFO0gMbufGgvvIM9uYKPOkEJEJDVouCMf2vbT4IKHTAsQ43ssifNCSg_DyDN7Caaigi85bW8365NFYWfX5N3rKuMyh1ClxWgV-JwZDmwKgutBx1Oz1kaNoREY-D6f0GLSei4hMxWYwp9wK-SOgfejPIWIPK3vBjyBUT3DGbjhcOF7IRR-dFYqjTIuJRWC6xdGW6L51v9I-Hfi9tpHIoAkwKyrNobZziydCr-DXOveiBRb1Fi7TFb9SMzYOvYNH4rlxNtzodR1B_NHj5uKJB9G3cIlfA08qc_xTZJsUpalp_HglCkh226RQKN43csM5FMXJXTqOJNCVmI_3iFSgIUoc&sig=Cg0ArKJSzC4AiLMrI-L0&fbs_aeid=%5Bgw_fbsaeid%5D&adurl=http://www.jlem.com/
https://www.pm-research.com/search?query=&f%5B0%5D=topics%3A97
https://www.pm-research.com/search?query=&f%5B0%5D=topics%3A98
https://www.pm-research.com/search?query=&f%5B0%5D=topics%3A99
https://www.pm-research.com/search?query=&f%5B0%5D=topics%3A101
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/search?query=&f%5B0%5D=topics%3A111
https://www.pm-research.com/search?query=&f%5B0%5D=topics%3A112

Discover relevant topic-led : 4 £ &* |PORTFOL
research across more than ' Y HANAGENENT
AR \ AR A g & RESEARCH

60 investment disciplines

Part of the With Intelligence Group

(/about-
About .
us)

(/contact-
Contact
us)

vetioded RiveoRefeancpahy/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

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)

By Journal


https://pagead2.googlesyndication.com/pcs/click?xai=AKAOjsuAZZN94IWMgKSiJu1sWmrwvHniW3oSvBXJBSLli3JD8fqR04tI4pwIYynJcjpkgEBVqNHj-aVrPGBzvEf1s9n4bBAUXvzElxoYVV7sBR7IQ9DRFUvOvuoOHHNkuf2XI2a--MNxmgSQ_ExL3iD7TNFAi_2lMnGDmM8PptzaERxfg7NNzG-2WshjiotJAk79eIKqGd2KzpOgZOdBAEBZJNeum5_iZMFD9pDlftSHDjFefE26nXAhi6CjNV-KeVi7QCrwJKQSU_GvMnM96qVfasm14iNaiNqcLbn3OPbinwuPpLkyteX13p4A7fGIgiAGqh0GjzCYoOwOMgIxBoiEA0JIrQU7tcu8HNSnR56ggw5wb7RDV_drpaw&sig=Cg0ArKJSzDL4FFYH2LHd&fbs_aeid=%5Bgw_fbsaeid%5D&adurl=https://www.pm-research.com/topics
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/
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

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)

© 2023 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://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
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/

