
Find topics, articles or authors...

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
(/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)

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

Back to top 

 Focus (/highwire_display/entity_view/node/30141/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/iijderiv/13/3/30&custom_message=You%27ll%20need

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 e�orts.

Cookies Settings  

Reject All  

Accept All Cookies

https://pagead2.googlesyndication.com/pcs/click?xai=AKAOjsugFFYLeimVWhxSDFruaa6XHwX1j2oWR9u0zeRJE8khn17MxJ3kXVWsp9nk8ZlKQ9H3pcaslw7q7KG8mAIht-gQ2-JfpmpBh-FgT4zJqDEs7CGKD-8XKtdB3KIq5xQvoZZEuDf1FyKgAeBQp-dnq-zYxZoSBhtc-hDOrlMShGPmxGk_PLb_yApnqHLW4PkQrIyVRhHji7lCW2eiaW4dxM2IK7e22Wyf8mZMjrAMJcDMLi1f0UCtlkdpmR1GXPvazQV4wLwqfDuw8QeRTYIN5BSuZMJJyRW8B8bhvsau14tYStXUhK35WCQ1RgYJF8EgbpPRCXTcb7bOWE4DqVV6TYAUtdj0pqjmGb6PJUXbYEFFPrhMa1uf6_OJ1Ae1iCBk-vZrOko&sig=Cg0ArKJSzL0FqLJGhGA5&fbs_aeid=%5Bgw_fbsaeid%5D&adurl=https://www.pm-research.com/publish-your-research
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

 (/)

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=AKAOjstEDHlqFWqnTn3IdaWV3V4A4eRzTUMcs74U8dg2Dy5a_IpXIfmTLxwFXbvgFFuBMTDWDDXTdrFw0uZ5HLg26Hxefh0Jsg95aFKxXDYq03WoDk_OcFIiO76D6li097tZNl82xIqgCBsOTgksDEOFd2GHuzK0pm893Fg0N79vmSipmqXyoImxsUPpJ9pMoR739GVgj_HH45xeXgX53xGLlzrd1V3hL4IODWA5SvTQYNbd2K0A-nNZhjXHnfWjeA5VTJj3Y7FjU9QfR3BoKkpvw29NdGF43MiN6XTAYSBe6Tp2YPsZnHWxuxqDF8ycYwplZQfDiBJ2Xpa9m4oWJDccGDvMCX6VbKlTYwoKAFjfteDJYqCGQFF3ihVEWhnBg8twHzwVlB4&sig=Cg0ArKJSzORKMzzwAjiU&fbs_aeid=%5Bgw_fbsaeid%5D&adurl=https://www.pm-research.com/journals
https://pagead2.googlesyndication.com/pcs/click?xai=AKAOjsuceS9SFza0gNTScq1FQF9PnTtX1rVPoqV3MOj-14qa_mJnaf3AgxpMTW7hOYWk-WoVWWfdO2H3gbTS3Htj6009dkAOu1pSisrAr32rM0m4oiF8Nm9aCAfpqVeOgjyyePm198yImGrYRHaTBEw2LaE3jhgDXP5TqARUZLHIi0luzjbUaBB0IevTxYSjudrFZwFSAAyLLSFkN_Y1kOYxj1FaWwjS2h0z-W0SslhaJKh88BzyjKOgMhdCrYEHcfXGRNvvOXbu8mJCnMMbV1HAd95HFM6-v74o52ZHjF8TUkcf8B8BWQ_IDc6uo_e64XR-139CblmLE5zzqtdLqsNlXiWLLRRWlEDjdIXJK2sR43o45D1nEkoCwO3DNKrBhlqasf-6DB0&sig=Cg0ArKJSzO8eEbdPLgt0&fbs_aeid=%5Bgw_fbsaeid%5D&adurl=https://www.pm-research.com/collections
https://pagead2.googlesyndication.com/pcs/click?xai=AKAOjsv-pWjfmpD7Mt0E9bkibsBvya-fi2Eb97AZDOt25hJftHwy-5jGleT-BAcN3w3I8bwFKCYX1kzmXtTfCNdQrQuQ92xevgGOLe0eT1Blg5HoYOqKlJg91JhZ3c5xU9t5UQim73mdSPX4LETQDeeEjKfj0wPXft4I0imKzweF6qa1i5fKqM_1eB5GvhfRrZwgb2VLbiAbIIBjM6lzCSTPmu2qcXtBiW1xs8OuABtToeilVqh1xJM4aMvBL4iElptJ7ag8pMkTpZTy-0jbDyZW69A189B-h920MxChKjmYZXnC1XlCNGBJnuKnd72htcD1ZcvTsb8sh1wIBEGQpdRy8J4gvijFbiGu-Jo_n9Um6MMx3L1WXmUQmzTC1t_Cvh9MfqwNLhI&sig=Cg0ArKJSzHLK7JEOH-XQ&fbs_aeid=%5Bgw_fbsaeid%5D&adurl=https://www.pm-research.com/journals
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
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/

