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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 3nancial 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 3xed-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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The book is not dif3cult in read easier to comprehend. It is rally interesting throgh reading through period of time. Your way of life period will be
enhance when you complete looking at this ebook.
-- Celine Wilkinson Sr.

It in a of the most popular pdf. It really is full of knowledge and wisdom Its been developed in an exceptionally easy way and it is just right after
i finished reading through this publication by which really altered me, alter the way in my opinion.
-- Dr. Alexa Rogahn

This ebook is wonderful. Of course, it really is perform, nevertheless an interesting and amazing literature. Its been printed in an extremely
straightforward way and it is simply after i finished reading this ebook where in fact changed me, modify the way i believe.
-- Prof. Maxwell Stracke
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