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John Wiley and Sons Ltd, United Kingdom, 2008. Hardback. Book Condition: New. 1. Auflage. 249 x
175 mm. Language: English . Brand New Book. Written by leading market risk academic, Professor
CAROL ALEXANDER Carol Alexander, Pricing, Hedging and Trading Financial Instruments forms part three of the Market
PRICING. HEDGING Risk Analysis four volume set. This book is an in-depth, practical and accessible guide to the models
AND TR NG that are used for pricing and the strategies that are used for hedging financial instruments, and to

- the markets in which they trade. It provides a comprehensive, rigorous and accessible introduction
to bonds, swaps, futures and forwards and options, including variance swaps, volatility indices and
their futures and options, to stochastic volatility models and to modelling the implied and local

volatility surfaces. All together, the Market Risk Analysis four volume set illustrates virtually every
concept or formula with a practical, numerical example or a longer, empirical case study. Across
all four volumes there are approximately 300 numerical and empirical examples, 400 graphs and
DOWNLOAD e figures and 30 case studies many of which are contained in interactive Excel spreadsheets available
from the the accompanying CD-ROM . Empirical examples and case studies specific to this volume
include:* Duration-Convexity approximation to bond...
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Reviews

This is an remarkable publication that | have ever read. Indeed, it is actually engage in, nevertheless an interesting and amazing literature. | am just happy
to inform you that this is the best publication i have got go through during my personal lifestyle and may be he finest ebook for actually.
-- Toby Baumbach

This ebook might be worth a read, and superior to other. It is probably the most remarkable book i have got read. Its been designed in an remarkably
straightforward way and it is merely soon after i finished reading this publication where really modified me, alter the way i really believe.
-- Alex Zieme DDS
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