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A comprehensive guide for pricing and trading linear interest rate derivatives. The author focuses on
practical aspects, aided by numerous examples. A wealth of topics are covered including the basics of
interest rate products, cash and collateral, curve modelling, single currency risks and risk modelling, cost-of-
carry, value at risk (VaR), principal component analysis (PCA), reset risk, cross-currency swaps, multi-
currency curve modelling, multi-currency risks, regulatory impact on pricing and earnings, using differing
CSAs, and over-arching risk management techniques. Appendix entries complement the main text with the
mathematics for clear instruction. With over ten years of fixed income trading experience, comparing pre-
financial crisis approaches with modern approaches, the author completely rewrites the literature. By
choosing to focus directly on linear derivatives and omitting options and volatility this book provides a level
of specific detail that none of the modern generalist derivatives books can give. This holistic approach offers
the reader a host of different perspectives from which to appreciate pricing and trading. Almost everything
included here is compulsory knowledge for a modern, successful, swaps trader or interest rate risk portfolio
manager. Further details can be seen on the publisher's associated site, tradinginterestrates.com.
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From reader reviews:

Cassandra Martin:

Book is to be different for each grade. Book for children until finally adult are different content. We all know
that that book is very important for all of us. The book The Pricing and Trading of Interest Rate Derivatives:
A Practical Guide to Swaps has been making you to know about other information and of course you can
take more information. It is quite advantages for you. The e-book The Pricing and Trading of Interest Rate
Derivatives: A Practical Guide to Swaps is not only giving you far more new information but also being your
friend when you sense bored. You can spend your own personal spend time to read your publication. Try to
make relationship using the book The Pricing and Trading of Interest Rate Derivatives: A Practical Guide to
Swaps. You never sense lose out for everything when you read some books.

David Bostick:

Spent a free a chance to be fun activity to do! A lot of people spent their down time with their family, or their
own friends. Usually they accomplishing activity like watching television, likely to beach, or picnic from the
park. They actually doing same task every week. Do you feel it? Do you wish to something different to fill
your current free time/ holiday? Could be reading a book can be option to fill your cost-free time/ holiday.
The first thing you ask may be what kinds of publication that you should read. If you want to attempt look
for book, may be the e-book untitled The Pricing and Trading of Interest Rate Derivatives: A Practical Guide
to Swaps can be great book to read. May be it could be best activity to you.

Thomas Ellis:

In this period globalization it is important to someone to acquire information. The information will make you
to definitely understand the condition of the world. The fitness of the world makes the information easier to
share. You can find a lot of referrals to get information example: internet, magazine, book, and soon. You
can view that now, a lot of publisher that print many kinds of book. Typically the book that recommended to
you personally is The Pricing and Trading of Interest Rate Derivatives: A Practical Guide to Swaps this e-
book consist a lot of the information with the condition of this world now. That book was represented how
can the world has grown up. The language styles that writer require to explain it is easy to understand. The
actual writer made some exploration when he makes this book. That is why this book appropriate all of you.

David Baker:

Do you like reading a book? Confuse to looking for your selected book? Or your book was rare? Why so
many query for the book? But any kind of people feel that they enjoy with regard to reading. Some people
likes reading, not only science book but novel and The Pricing and Trading of Interest Rate Derivatives: A
Practical Guide to Swaps or maybe others sources were given expertise for you. After you know how the
truly amazing a book, you feel want to read more and more. Science e-book was created for teacher or
maybe students especially. Those guides are helping them to put their knowledge. In various other case,



beside science e-book, any other book likes The Pricing and Trading of Interest Rate Derivatives: A Practical
Guide to Swaps to make your spare time considerably more colorful. Many types of book like here.
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