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Synopsis

This book combines a rigorous overview of the mathematics of financial markets with an insight into
the practical application of these models to the risk and portfolio management of interest-rate
derivatives. It can also serve as a valuable textbook on financial markets for graduate and PhD
students in mathematics. Interesting and comprehensive case studies illustrate the theoretical

concepts.

Book Information

Series: Springer Finance

Hardcover: 343 pages

Publisher: Springer; 2002 edition (June 10, 2002)

Language: English

ISBN-10: 3540675949

ISBN-13: 978-3540675945

Product Dimensions: 6.1 x 0.8 x 9.2 inches

Shipping Weight: 1.4 pounds (View shipping rates and policies)

Average Customer Review: 2.0 out of 5 starsA A See all reviewsA (1 customer review)

Best Sellers Rank: #2,481,417 in Books (See Top 100 in Books) #149 inA Books > Business &
Money > Economics > Interest #1650 inA Books > Business & Money > Education & Reference >

Statistics #2035 inA Books > Science & Math > Mathematics > Mathematical Analysis

Customer Reviews

| expected more theory and practical application. This book is LOADED with formulas (which is
okay) but | purchased this book to enhance my knowledge base with regard to Interest Rate Risk,
Credit Risk managmenet in the banking industry with regards to the most recent activities in the
economy and practical application. This book is highly geared for Math & Quant enthusiasts....not
for everyday practictioners.l am sure it is useful to a particular targeted audience, like Financial
Engineers/Quantative & Statistical Analysts. Not very practical for everyday Risk Managers. This

was an expensive lesson!
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