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Structured Products Volume 1 consists of 4 Parts and 20 Chapters covering
applications of derivatives, the creation of synthetic assets using derivatives (such as
asset swaps, structured notes and repackaged assets), exotic options, non-generic
derivative structures used in interest rates and currency markets (including
non-generic swaps, basis (floating-to-floating) swaps, swaptions (options on interest
rate swaps), callable bonds, CMT products, IAR products, interest rate and currency
structured products.
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