
JAEHCHLBWBPW » eBook » Term-Structure Models: A Graduate Course

Find eBookFind eBook

TERM-STRUCTURE MODELS: A GRADUATE COURSETERM-STRUCTURE MODELS: A GRADUATE COURSE

Springer. Hardcover. Book Condition: New. Hardcover. 256 pages. Dimensions: 9.3in. x 6.3in. x
0.8in.Changing interest rates constitute one of the major risk sources for banks, insurance
companies, and other financial institutions. Modeling the term-structure movements of interest
rates is a challenging task. Thisvolume gives an introduction to the mathematics of term-
structure models in continuous time. It includes practical aspects for fixed-income markets such
as day-count conventions, duration of coupon-paying bonds and yield curve construction;
arbitrage theory; short-rate models; the Heath-Jarrow-Morton...
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This publication is indeed gripping and interesting. It can be filled with knowledge and wisdom You will not really feel monotony at anytime of
your time (that's what catalogues are for regarding in the event you request me).
-- Prof. Muhammad Lesch MD-- Prof. Muhammad Lesch MD

Here is the best publication i have go through right up until now. Better then never, though i am quite late in start reading this one. Its been
developed in an remarkably basic way in fact it is simply right after i finished reading this pdf through which basically transformed me,
change the way in my opinion.
-- Colin Bergnaum-- Colin Bergnaum
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