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This book brings together in one volume both a complete, rigorous and yet readable account of the
mathematics underlying derivative pricing and a guide to applying these ideas to solve real pricing problems.
It is aimed at practitioners and researchers who wish to understand the latest finance literature and develop
their own pricing models. The authors' combination of strong theoretical knowledge and extensive market
experience make this book particularly relevant for those interested in real world applications of
mathematical finance. Features: detailed coverage of interest rate derivatives, from 'vanilla' instruments
through to many of the more exotic products currently being traded overview of popular term structure
models along with their relationships to each other (including Heath-Jarrow-Morton, short rate models and
the latest market models) explanation of numeraires as a modelling and pricing tool pricing models for
constant maturity swaps and other convexity products models and efficient algorithms for path-dependent
and Bermudan swaptions insights into how to go about pricing products beyond those treated in the text
accessible yet rigorous treatment of the stochastic calculus required for option pricing
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From reader reviews:

Howard Foster:

As people who live in the actual modest era should be change about what going on or details even
knowledge to make these individuals keep up with the era and that is always change and move ahead. Some
of you maybe will certainly update themselves by examining books. It is a good choice in your case but the
problems coming to an individual is you don't know what type you should start with. This Financial
Derivatives in Theory and Practice is our recommendation to make you keep up with the world. Why,
because book serves what you want and want in this era.

Evelyn Wiley:

Reading a book can be one of a lot of exercise that everyone in the world adores. Do you like reading book
consequently. There are a lot of reasons why people like it. First reading a book will give you a lot of new
details. When you read a e-book you will get new information mainly because book is one of various ways to
share the information or their idea. Second, looking at a book will make anyone more imaginative. When
you reading a book especially hype book the author will bring someone to imagine the story how the people
do it anything. Third, you could share your knowledge to some others. When you read this Financial
Derivatives in Theory and Practice, you are able to tells your family, friends in addition to soon about yours
publication. Your knowledge can inspire others, make them reading a e-book.

Lorraine Joyner:

Do you have something that you enjoy such as book? The guide lovers usually prefer to decide on book like
comic, quick story and the biggest you are novel. Now, why not trying Financial Derivatives in Theory and
Practice that give your entertainment preference will be satisfied by means of reading this book. Reading
behavior all over the world can be said as the opportinity for people to know world considerably better then
how they react in the direction of the world. It can't be explained constantly that reading practice only for the
geeky particular person but for all of you who wants to possibly be success person. So , for all of you who
want to start reading as your good habit, you could pick Financial Derivatives in Theory and Practice
become your current starter.

Jack Rolfes:

This Financial Derivatives in Theory and Practice is brand-new way for you who has attention to look for
some information given it relief your hunger of information. Getting deeper you in it getting knowledge
more you know or else you who still having small amount of digest in reading this Financial Derivatives in
Theory and Practice can be the light food in your case because the information inside this book is easy to get
simply by anyone. These books create itself in the form that is reachable by anyone, yeah I mean in the e-
book application form. People who think that in publication form make them feel sleepy even dizzy this e-
book is the answer. So there is not any in reading a book especially this one. You can find actually looking



for. It should be here for you actually. So , don't miss that! Just read this e-book sort for your better life as
well as knowledge.
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