(Read now) Interest Rate Swaps and Their Derivatives: A Practitioner's Guide (Wiley Finance)

Interest Rate Swapsand Their Derivatives: A Practitioner's Guide
(Wiley Finance)

Amir Sadr
*Download PDF | ePub | DOC | audiobook | ebooks

Wiley Finance Series

INTEREST H;"\'I'P
SWAPS AND THEIR

‘DERIVATIVES

A PRACTITIONER'S GUIDE

& Download

#1165255 in eBooks 2009-08-07 2009-08-07File Name: BO0O2ZMOHHG6Q | File size: 38.Mb

Amir Sadr : Interest Rate Swapsand Their Derivatives: A Practitioner's Guide (Wiley Finance) before

purchasing it in order to gage whether or not it would be worth my time, and all praised Interest Rate Swaps and Their
Derivatives: A Practitioner's Guide (Wiley Finance):

1 of 1 people found the following review helpful. Practical, relevant and great for learning rates productsBy Valil am
not atrader, but | work on trading and risk management systems using rates. | found this book very practical. It covers


http://f3db.com/pub/links.php?id=B002M0HH6Q

many topics such as - forward rate curve, par-swap curve, construction of swap curve, basis swaps, model behind rates
products, market conventions etc.lt is quite focused on practical aspects instead of theory. It iswell organized with
three parts - first about basics, second about vanilla swaps and third about exotics. Part two has all about the
instruments trading in market and basics behind.l learned |ot of theory from various books. This book gave me
practical perspective of IRS products.It is very helpful for someone who wants to understand IRS trading and
fundamentals from practical perspective.0 of 0 people found the following review helpful. Three StarsBy Max
RawnsleyText reference0 of 0 people found the following review helpful. Thisis a good book, covers alot of

material By MargarThisis a good book, covers alot of material. Examples helps understanding the concepts better.
Unfortunately there are number of obvious errors in formulas which let one doubt other non-obvious cases as well.

An up-to-date look at the evolution of interest rate swaps and derivatives Interest Rate Swaps and Derivatives bridges
the gap between the theory of these instruments and their actual use in day-to-day life. This comprehensive guide
coversthe main "rates" products, including swaps, options (cap/floors, swaptions), CM S products, and Bermudan
callables. It also covers the main valuation techniques for the exotics/structured-notes area, which remains one of the
most challenging parts of the market. Provides a balance of relevant theory and real-world trading instruments for rate
swaps and swap derivatives Uses simple settings and illustrations to reveal key results Written by an experienced
trader who has worked with swaps, options, and exotics With this book, author Amir Sadr shares his valuable insights
with practitionersin the field of interest rate derivatives-from traders and marketers to those in operations.



