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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 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 pdf may be really worth a read, and superior to other. It generally does not price too much. Once you begin to read the book, it is extremely
difficult to leave it before concluding.
--  Dylan Schaden

A new electronic book with an all new standpoint. It usually fails to charge too much. Its been printed in an exceedingly basic way in fact it is
simply following i finished reading this book through which basically altered me, affect the way in my opinion.
--  Dr.  Amie Bogisich 
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