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This book is tightly focused on the pricing and hedging of fixed income securities and their derivatives. It is
targeted at those who are interested in trading these instruments in an investment bank, but is also useful for
those responsible for monitoring compliance of the traders such as regulators, back office staff, middle and
senior lever managers.

To broaden its appeal, this book lowers the barriers to learning by keeping math to a minimum and by
illustrating concepts through detailed numerical examples using Excel workbooks/spreadsheets on a CD with
the book. On the accompanying CD with the book, three interest rate models are illustrated: Ho and Lee,
constant volatility and Black Derman and Toy, along with two evolutionary models, Vasicek and CIR and
two credit risk models, Jarrow and Turnbull and Duffie and Singleton. These are implemented via
spreadsheets on the CD.

* Starts at an introductory level and then develops advanced topics
* Provides plenty of numerical examples rather than mathematical equations to aid full understanding of the
strengths and weaknesses of all interest rate derivative models
* Can be used for self-study - a complete book on the topic, which includes examples with answers
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From reader reviews:

Jose Murry:

In this 21st century, people become competitive in most way. By being competitive right now, people have
do something to make these individuals survives, being in the middle of often the crowded place and notice
by surrounding. One thing that sometimes many people have underestimated it for a while is reading. Yeah,
by reading a e-book your ability to survive enhance then having chance to remain than other is high. For
yourself who want to start reading the book, we give you this Pricing and Hedging Interest and Credit Risk
Sensitive Instruments book as beginning and daily reading book. Why, because this book is more than just a
book.

Madelyn McDowell:

This Pricing and Hedging Interest and Credit Risk Sensitive Instruments is new way for you who has
fascination to look for some information as it relief your hunger info. Getting deeper you on it getting
knowledge more you know or perhaps you who still having small amount of digest in reading this Pricing
and Hedging Interest and Credit Risk Sensitive Instruments can be the light food for you personally because
the information inside this particular book is easy to get through anyone. These books create itself in the
form which can be reachable by anyone, that's why I mean in the e-book contact form. People who think that
in guide form make them feel drowsy even dizzy this guide is the answer. So there is not any in reading a
publication especially this one. You can find what you are looking for. It should be here for you. So , don't
miss it! Just read this e-book sort for your better life along with knowledge.

Nathaniel Mitchell:

Don't be worry when you are afraid that this book can filled the space in your house, you could have it in e-
book approach, more simple and reachable. This specific Pricing and Hedging Interest and Credit Risk
Sensitive Instruments can give you a lot of good friends because by you checking out this one book you have
factor that they don't and make anyone more like an interesting person. This kind of book can be one of one
step for you to get success. This book offer you information that might be your friend doesn't recognize, by
knowing more than various other make you to be great men and women. So , why hesitate? Let me have
Pricing and Hedging Interest and Credit Risk Sensitive Instruments.

Douglas Gibson:

A lot of publication has printed but it differs. You can get it by world wide web on social media. You can
choose the most effective book for you, science, comedy, novel, or whatever simply by searching from it. It
is named of book Pricing and Hedging Interest and Credit Risk Sensitive Instruments. You can contribute
your knowledge by it. Without causing the printed book, it might add your knowledge and make an
individual happier to read. It is most crucial that, you must aware about guide. It can bring you from one
destination for a other place.
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