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Written in a straightforward, clearly structured manor with extensive use of worked examples, this easy to
use book gives you an explanation of both basic and advanced principles for the valuation of interest rate
derivatives and their hedging applications. Interest Rate Derivatives describes: • Pricing methods, •
Application, structuring and valuation of: o Interest rate and Cross currency Swap and o Interest Options •
Methods of managing interest rate exposure and • Trading and hedging strategies and their application in
portfolio management. Basic interest rate mathematics are explored and built upon to delve into a more
complex development of interest rate derivatives in general. This work is accompanied by a CD and gives
you a unique stand-alone product which serves as a major reference guide on interest rate derivatives. The
book itself is developed around a user-friendly excel based pricing system helping you to better understand
the content by applying the theory to real life pricing. This allows you to use the book as an initial reference
or learning tool to see how the maths work and leaves you with a practical calculation tool. We recommend
this book for all financial and corporate treasury staff, MBA students, graduates and anyone looking for a
mathematical guide to the practical pricing and modelling of interest rate derivatives.
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From reader reviews:

Nelson Gendron:

Do you have favorite book? Should you have, what is your favorite's book? Publication is very important
thing for us to be aware of everything in the world. Each guide has different aim as well as goal; it means
that guide has different type. Some people feel enjoy to spend their the perfect time to read a book. These are
reading whatever they get because their hobby is usually reading a book. Why not the person who don't like
reading a book? Sometime, man feel need book after they found difficult problem or exercise. Well,
probably you will need this Interest Rate Derivatives: A Practical Guide to Applications, Pricing and
Modelling.

Sandra Williams:

What do you with regards to book? It is not important along with you? Or just adding material when you
want something to explain what you problem? How about your time? Or are you busy person? If you don't
have spare time to perform others business, it is make one feel bored faster. And you have spare time? What
did you do? All people has many questions above. They must answer that question mainly because just their
can do that. It said that about book. Book is familiar in each person. Yes, it is right. Because start from on
pre-school until university need this specific Interest Rate Derivatives: A Practical Guide to Applications,
Pricing and Modelling to read.

Cheryl Ruiz:

The particular book Interest Rate Derivatives: A Practical Guide to Applications, Pricing and Modelling will
bring someone to the new experience of reading any book. The author style to explain the idea is very
unique. In case you try to find new book to learn, this book very acceptable to you. The book Interest Rate
Derivatives: A Practical Guide to Applications, Pricing and Modelling is much recommended to you to read.
You can also get the e-book from official web site, so you can easier to read the book.

Kaye Reynolds:

You will get this Interest Rate Derivatives: A Practical Guide to Applications, Pricing and Modelling by go
to the bookstore or Mall. Merely viewing or reviewing it could possibly to be your solve difficulty if you get
difficulties for your knowledge. Kinds of this publication are various. Not only simply by written or printed
and also can you enjoy this book simply by e-book. In the modern era including now, you just looking by
your mobile phone and searching what their problem. Right now, choose your personal ways to get more
information about your book. It is most important to arrange yourself to make your knowledge are still
change. Let's try to choose proper ways for you.
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