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This book provides an overview of the models that can be used for valuing and managing interest rate
derivatives. Split into two parts, the first discusses and compares the traditional models, such as spot- and
forward-rate models, while the second concentrates on the more recently developed Market models. Unlike
most of his competitors, the author's focus is not only on the mathematics: Antoon Pelsser draws on his
experience in industry to explore a host of practical issues.
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From reader reviews:

Mary Stockton:

The book Efficient Methods for Valuing Interest Rate Derivatives can give more knowledge and information
about everything you want. Why must we leave the great thing like a book Efficient Methods for Valuing
Interest Rate Derivatives? A few of you have a different opinion about publication. But one aim this book
can give many facts for us. It is absolutely proper. Right now, try to closer with your book. Knowledge or
details that you take for that, you may give for each other; you may share all of these. Book Efficient
Methods for Valuing Interest Rate Derivatives has simple shape however, you know: it has great and big
function for you. You can appearance the enormous world by open up and read a book. So it is very
wonderful.

Peter Delaune:

Reading can called imagination hangout, why? Because when you find yourself reading a book particularly
book entitled Efficient Methods for Valuing Interest Rate Derivatives your mind will drift away trough every
dimension, wandering in every single aspect that maybe unknown for but surely might be your mind friends.
Imaging just about every word written in a guide then become one form conclusion and explanation which
maybe you never get prior to. The Efficient Methods for Valuing Interest Rate Derivatives giving you yet
another experience more than blown away your mind but also giving you useful info for your better life in
this era. So now let us show you the relaxing pattern at this point is your body and mind will probably be
pleased when you are finished studying it, like winning a. Do you want to try this extraordinary spending
spare time activity?

Robert Higby:

Your reading sixth sense will not betray you actually, why because this Efficient Methods for Valuing
Interest Rate Derivatives reserve written by well-known writer we are excited for well how to make book
which can be understand by anyone who also read the book. Written inside good manner for you, leaking
every ideas and creating skill only for eliminate your personal hunger then you still doubt Efficient Methods
for Valuing Interest Rate Derivatives as good book not simply by the cover but also with the content. This is
one reserve that can break don't ascertain book by its cover, so do you still needing an additional sixth sense
to pick this specific!? Oh come on your looking at sixth sense already alerted you so why you have to
listening to another sixth sense.

Luis Hahn:

Are you kind of active person, only have 10 or 15 minute in your day to upgrading your mind skill or
thinking skill possibly analytical thinking? Then you are experiencing problem with the book compared to
can satisfy your short time to read it because this all time you only find book that need more time to be
examine. Efficient Methods for Valuing Interest Rate Derivatives can be your answer as it can be read by a



person who have those short free time problems.
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