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Amitabh Arora heads the G4 rates strategy effort covering government 
securities, interest rate derivatives and inflation products.  Rigorous 
analyses of significant macro developments (e.g. Conundrum, central 
bank reserve accumulation) and quantitative tools for view development 
distinguish the team’s research. 

Prior to his current role, he was the head of the mortgage modeling 
group, charged with developing valuation models for the mortgage 
business.   

Mr. Arora has a Ph.D. in finance from Columbia Business School and 
presents frequently at Columbia Business School on financial 
developments. 
 

 


