The Swaps & Financial Derivatives Library

The Swaps & Financial Derivatives Library T &i5EE]1

Z&:Satyajit Das

H A& :John Wiley & Sons
Al B 18]:2006-04-21
ZEMmi:Hardcover

isbn:9780470821763

The Das Swaps & Financial Derivatives Library &#8211; Third Edition Revised is the
successor to Swaps & Financial Derivatives, which was first published in 1989 (as Swap
Fmancmg). A second edition was published in 1994 (as Swaps & Financial Derivatives
&#8211; Second Edition (in most of the world) and Swaps & Derivative Financing
&#8211; Second Edition (in the USA). The changes in the market since the publication
of the second edition have necessitated this third edition.

The Das Swaps & Financial Derivatives Library &#8211; Third Edition Revised is a
four-volume set that incorporates extensive new material in all sections to update
existing areas of coverage. In addition, several new chapters covering areas of market
development have been included. This has resulted in a significant expansion in the
size of the text. The four volumes in this set are:
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Derivative Products & Pricing
Risk Management
Structured Products Volume 1: Exotic Options, Interest Rates & Currency

Structured Products Volume 2: Equity, Commodity, Credit & New Markets
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