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Interest Rates Swaps Product Descriptions
Aimed at practitioners who need to understand the current fixed income markets and learn the techniques necessary to master
the fundamentals, this book provides a thorough but concise description of fixed income markets, looking at the business,
products and structures and advanced modeling of interest rate instruments.
Swaps and Other Instruments focuses on the pricing and hedging of swaps, showing how various models work in practice and
how they can be built. The book also covers options and interest rates as they relate to swaps, as they are often traded together.
The book will include coverage of all the latest swaps including credit, commodity and equity swaps. Exercises and simulations
are also provided on an accompanying CD ROM, including Excel spreadsheets enabling the reader to simulate and build their
own spreadsheet models.
Title 17 Commodity and Securities Exchanges Parts 41 to 199
How to build a framework for forecasting interest rate market movements With trillions of dollars worth of trades conducted
every year in everything from U.S. Treasury bonds to mortgage-backed securities, the U.S. interest rate market is one of the
largest fixed income markets in the world. Interest Rate Markets: A Practical Approach to Fixed Income details the typical
quantitative tools used to analyze rates markets; the range of fixed income products on the cash side; interest rate movements;
and, the derivatives side of the business. Emphasizes the importance of hedging and quantitatively managing risks inherent in
interest rate trades Details the common trades which can be used by investors to take views on interest rates in an efficient
manner, the methods used to accurately set up these trades, as well as common pitfalls and risks?providing examples from
previous market stress events such as 2008 Includes exclusive access to the Interest Rate Markets Web site which includes
commonly used calculations and trade construction methods Interest Rate Markets helps readers to understand the structural
nature of the rates markets and to develop a framework for thinking about these markets intuitively, rather than focusing on
mathematical models
International Convergence of Capital Measurement and Capital Standards
Financial Derivatives
Bond Math
Valuation of Interest Rate Swaps and Swaptions
A Comprehensive Resource for Options, Futures, Interest Rate Swaps, and Mortgage Securities
Interest Rate and Currency Swaps
The financial crisis that started in mid-2007 resulted in the accounting standard setters and market regulators across the globe to come up with
several proposals to modify the accounting standards. This book covers the revised standards that are already pronounced and covers the
proposals that are currently being reviewed.
The central counterparties dominating the market for the clearing of over-the-counter interest rate and credit derivatives are globally systemic.
Employing methodologies similar to the calculation of banks’ capital requirements against trading book exposures, this paper assesses the
sensitivity of central counterparties’ required risk buffers, or capital requirements, to a range of model inputs. We find them to be highly
sensitive to whether key model parameters are calibrated on a point-in-time versus stress-period basis, whether the risk tolerance metric
adequately captures tail events, and the ability—or lack thereof—to define exposures on the basis of netting sets spanning multiple risk factors.
Our results suggest that there are considerable benefits from having prudential authorities adopt a more prescriptive approach to for central
counterparties’ risk buffers, in line with recent enhancements to the capital regime for banks.
Among the major innovations in the financial markets have been interest rate swaps and swapations, instruments which entail having an
arrangement to barter differently structured payment flows for a particular period of time. These instruments have furnished portfolio and risk
managers and corporate treasurers with a better tool for controlling interest rate risk. Valuation of Interest Rate Swaps and Swapations explains
how interest rate swaps are valued and the factors that affect their value-an ideal way to manage interest or income payments. Various
valuations approaches and models are covered, with special end-of-chapter questions and solutions included.
The authors concentrate on the practicalities of each class of derivative, so that readers can apply the techniques in practice. Product
descriptions are supported by detailed spreadsheet models, illustrating the techniques employed. This book is ideal reading for derivatives
traders, salespersons, financial engineers, risk managers, and other professionals involved to any extent in the application and analysis of OTC
derivatives. Combines theory with valuation to provide overall coverage of the topic area Covers all the latest developments in derivatives
Hearing Before the Committee on Banking, Finance, and Urban Affairs, House of Representatives, One Hundred Third Congress, First Session
Swaps and Other Derivatives
Accounting for Investments, Fixed Income Securities and Interest Rate Derivatives
Advanced Hedging under IFRS 9
Derivative Instruments
How to Price Swaps in Your Head - An Interest Rate Swap & Asset Swap Primer

Clears up misconceptions about the derivatives market, describes its four major classes of instruments, and discusses the investment
potential of derivatives
Market volatility and competition have each played a significant role in altering the state of banking over the last twenty years. During the
1980s and 1990s banks have been exposed to new types of risks with far different characteristics and magnitudes than those dealt with in
the early days of banking. Erik Banks seeks to explore the qualitative and quantitative aspects of risks attributable to financial instruments
in today's markets, which are so much a part of banking business throughout the world. Banks describes the credit risks encountered in
dealing with financial instruments and establishes a framework for quantifying the risks and applies framework and concepts on a
product-by-product basis.
This book analyzes and integrates the latest developments in this rapidly changing fields. Chapters by financial officers at major
corporations such as Rolls Royce, PepsiCo, United Technology and Siemens Electronics further enhance the value of this truly unique
book. Topics include: New products, such as indexed and cross-rate swaps; Managing swap credit risk; Liability hedging using swaps; Risk
management at major corporations; Financial risk management for developing countries.
In recent years, interest-rate modeling has developed rapidly in terms of both practice and theory. The academic and practitioners'
communities, however, have not always communicated as productively as would have been desirable. As a result, their research programs
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have often developed with little constructive interference. In this book, Riccardo Rebonato draws on his academic and professional
experience, straddling both sides of the divide to bring together and build on what theory and trading have to offer. Rebonato begins by
presenting the conceptual foundations for the application of the LIBOR market model to the pricing of interest-rate derivatives. Next he
treats in great detail the calibration of this model to market prices, asking how possible and advisable it is to enforce a simultaneous fitting
to several market observables. He does so with an eye not only to mathematical feasibility but also to financial justification, while devoting
special scrutiny to the implications of market incompleteness. Much of the book concerns an original extension of the LIBOR market
model, devised to account for implied volatility smiles. This is done by introducing a stochastic-volatility, displaced-diffusion version of
the model. The emphasis again is on the financial justification and on the computational feasibility of the proposed solution to the smile
problem. This book is must reading for quantitative researchers in financial houses, sophisticated practitioners in the derivatives area, and
students of finance.
Capital Requirements for Over-the-Counter Derivatives Central Counterparties
Financial Derivatives in Theory and Practice
A Best Practice Guide to Management and Hedging
Valuation, Trading, and Processing
Interest Rate Swaps and Their Derivatives
Joint Hearing Before the Committee on Finance, United States Senate, and the Committee on Ways and Means, House of Representatives,
One Hundred Twelfth Congress, First Session, December 6, 2011
Fixed income practitioners need to understand the conceptualframeworks of their field; to master its quantitative
tool-kit; andto be well-versed in its cash-flow and pricing conventions.Fixed Income Securities, Third Edition by
Bruce Tuckman andAngel Serrat is designed to balance these three objectives. Thebook presents theory without
unnecessary abstraction; quantitativetechniques with a minimum of mathematics; and conventions at auseful
level of detail. The book begins with an overview of global fixed income marketsand continues with the
fundamentals, namely, arbitrage pricing,interest rates, risk metrics, and term structure models to pricecontingent
claims. Subsequent chapters cover individual markets andsecurities: repo, rate and bond forwards and futures,
interest rateand basis swaps, credit markets, fixed income options, andmortgage-backed-securities. Fixed Income
Securities, Third Edition is full ofexamples, applications, and case studies. Practically everyquantitative concept is
illustrated through real market data. Thispractice-oriented approach makes the book particularly useful forthe
working professional. This third edition is a considerable revision and expansion ofthe second. Most examples
have been updated. The chapters on fixedincome options and mortgage-backed securities have beenconsiderably
expanded to include a broader range of securities andvaluation methodologies. Also, three new chapters have
been added:the global overview of fixed income markets; a chapter on corporatebonds and credit default swaps;
and a chapter on discounting withbases, which is the foundation for the relatively recent practiceof discounting
swap cash flows with curves based on money marketrates. [FOR THE UNIVERSITY EDITION] This university edition
includes problems which students can useto test and enhance their understanding of the text.
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 covers the main "rates" products, including swaps, options (cap/floors, swaptions), CMS
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 practitioners in the field of interest rate derivatives-from
traders and marketers to those in operations.
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.
Interest Rate and Currency Swaps: A Tutorial is a thorough discussion of two useful and widely used forms of
derivatives-interest rate and currency swaps. The authors provide step-by-step instructions and real-life examples
of how to use the swaps. Exercises (and solutions) after each chapter permit readers to learn by doing, and the
book contains a comprehensive bibliography.
The Credit Risk of Financial Instruments
A Practical Guide to Swaps
The LIBOR Market Model and Beyond
Federal Register
2018 CFR Annual Print Title 17 Commodity and Securities Exchanges Parts 41 to 199
Interest Rate Markets
Seminar paper from the year 2016 in the subject Economics - Finance, grade: 1,3, University of Applied
Sciences Essen, language: English, abstract: Every action involves risks. This applies to companies
operating in the market and also in particular to credit institutions whose raison d'être lies in the
assumption of risks. Risk in the literal sense is grounded in a lack of awareness of the possibility of
negative deviation from planned corporate goals. To generate income and to be able to survive a company
has to take risks. Such risks are different in nature and are therefore to be evaluated differently.
Banks generate the majority of their income from interest-bearing business. Companies finance their
borrowing requirements next to equity mainly through loans. With regards to borrowing costs it is to be
noted that corporate risk also shows a dependency between total capital and interest on debt. This is
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known as the leverage effect which in a negative scenario may be so large that the resulting losses can
no longer be compensated. The change in economic conditions, fluctuations of interest rates (IR) and
exchange rates on the capital markets especially due to inflation at the beginning of the 70s and 80s
were the trigger for the development of new financial instruments (see Appendix, Figures 7, 8 and 9).
The financial industry constantly creates new financial products that make it possible to lower the
volatility of interest rates and currencies and the associated potential for currency and interest rate
risks to a minimum. One of these capital market tools to minimize risks in the changes shown linked to
interest rate are the so called interest rate swaps. The aim of this work is to explain how interest
rate risks can be minimized with interest rate swaps. It will focus on the over the counter (OTC)
interest rate swaps market. In the first chapters this termpaper examine the historical development,
basic model, trading platforms and different meaning for lenders and borrowers of interest rate swaps.
Next, it will explain the valuation and calculation of interest rate swaps as well as the specific value
drivers and approaches. In summary, it provides an overview of the different types of interest rate
swaps while also taking a critical look at these derivatives.
Each new chapter of the Second Edition covers an aspect of the fixed income market that has become
relevant to investors but is not covered at an advanced level in existing textbooks. This is material
that is pertinent to the investment decisions but is not freely available to those not originating the
products. Professor Choudhry’s method is to place ideas into contexts in order to keep them from
becoming too theoretical. While the level of mathematical sophistication is both high and specialized,
he includes a brief introduction to the key mathematical concepts. This is a book on the financial
markets, not mathematics, and he provides few derivations and fewer proofs. He draws on both his
personal experience as well as his own research to bring together subjects of practical importance to
bond market investors and analysts. Presents practitioner-level theories and applications, never
available in textbooks Focuses on financial markets, not mathematics Covers relative value investing,
returns analysis, and risk estimation
This book is a comprehensive and in-depth account of the global debt capital markets. It covers a wide
range of instruments and their applications, including derivative instruments. Highlights of the book
include: Detailed description of the main products in use in the fixed income markets today, including
analysis and valuation Summary of market conventions and trading practices Extensive coverage of
associated derivatives including futures, swaps, options and credit derivatives Writing style aimed at a
worldwide target audience An overview of trading and investment strategy. The contents will be
invaluable reading for anyone with an interest in debt capital markets, especially investors, traders,
bond salespersons, risk managers and banking consultants.
A comprehensive guide to new and existing accounting practices for fixed income securities and interest
rate derivatives The financial crisis forced accounting standard setters and market regulators around
the globe to come up with new proposals for modifying existing practices for investment accounting.
Accounting for Investments, Volume 2: Fixed Income and Interest Rate Derivatives covers these revised
standards, as well as those not yet implemented, in detail. Beginning with an overview of the financial
products affected by these changes—defining each product, the way it is structured, its advantages and
disadvantages, and the different events in the trade life cycle—the book then examines the information
that anyone, person or institution, holding fixed income security and interest rate investments must
record. Offers a comprehensive overview of financial products including fixed income and interest rate
derivatives like interest rate swaps, caps, floors, collars, cross currency swaps, and more Follows the
trade life cycle of each product Explains how new and anticipated changes in investment accounting
affect the investment world Accurately recording and reporting investments across financial products
requires extensive knowledge both of new and existing practices, and Accounting for Investments, Volume
2, Fixed Income Securities and Interest Rate Derivatives covers this important topic in-depth, making it
an invaluable resource for professional and novice accountants alike.
Introduction to Derivatives and Risk Management
A Revised Framework
Interest Rate Swaps and Other Derivatives
A Guide to Theory and Practice
Instruments, Applications, Mathematics
Volume 1: Products and Markets

The first swap was executed over thirty years ago. Since then, the interest rate swaps and other
derivative markets have grown and diversified in phenomenal directions. Derivatives are used today by
a myriad of institutional investors for the purposes of risk management, expressing a view on the
market, and pursuing market opportunities that are otherwise unavailable using more traditional
financial instruments. In this volume, Howard Corb explores the concepts behind interest rate swaps
and the many derivatives that evolved from them. Corb's book uniquely marries academic rigor and
real-world trading experience in a compelling, readable style. While it is filled with sophisticated
formulas and analysis, the volume is geared toward a wide range of readers searching for an in-depth
understanding of these markets. It serves as both a textbook for students and a must-have reference
book for practitioners. Corb helps readers develop an intuitive feel for these products and their use in
the market, providing a detailed introduction to more complicated trades and structures. Through
examples of financial structuring, readers will come away with an understanding of how derivatives
products are created and how they can be deconstructed and analyzed effectively.
Fixed income practitioners need to understand the conceptual frameworks of their field; to master its
quantitative tool-kit; and to be well-versed in its cash-flow and pricing conventions. Fixed Income
Securities, Third Edition by Bruce Tuckman and Angel Serrat is designed to balance these three
objectives. The book presents theory without unnecessary abstraction; quantitative techniques with a
minimum of mathematics; and conventions at a useful level of detail. The book begins with an
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overview of global fixed income markets and continues with the fundamentals, namely, arbitrage
pricing, interest rates, risk metrics, and term structure models to price contingent claims.
Subsequent chapters cover individual markets and securities: repo, rate and bond forwards and
futures, interest rate and basis swaps, credit markets, fixed income options, and mortgage-backedsecurities. Fixed Income Securities, Third Edition is full of examples, applications, and case studies.
Practically every quantitative concept is illustrated through real market data. This practice-oriented
approach makes the book particularly useful for the working professional. This third edition is a
considerable revision and expansion of the second. Most examples have been updated. The chapters
on fixed income options and mortgage-backed securities have been considerably expanded to include
a broader range of securities and valuation methodologies. Also, three new chapters have been added:
the global overview of fixed income markets; a chapter on corporate bonds and credit default swaps;
and a chapter on discounting with bases, which is the foundation for the relatively recent practice of
discounting swap cash flows with curves based on money market rates. [FOR THE UNIVERSITY
EDITION] This university edition includes problems which students can use to test and enhance their
understanding of the text.
"In little more than a decade, the interest rate swap market has grown from zero to a phenomenal size
of nearly $4 trillion. Corporate users in virtually all segments of the economy now find swaps the
instrument of choice for a variety of trading, hedging, and funding activities." "Yet the very ease with
which they can be adapted in different capacities lends an air of mystery to swaps. Many who have
used an interest rate swap to meet a particular goal find that the same instrument was used at
another time to meet a very different market need. Thus swaps, despite their convenience and
popularity, are still commonly referred to as "complex" or "arcane." Interest Rate Swaps: Valuation,
Trading, and Processing dispels the mystery surrounding these versatile tools, showing how they
evolved naturally within the international financial marketplace and pointing out the similarities
between swaps and more conventional treasury products. Interest Rate Swaps shows that valuation,
pricing, and portfolio management of swaps likewise follow the most basic principles of finance."
"This coherent overview also focuses on new issues specifically related to swaps, such as accounting
and taxation, credit risk and capital adequacy requirement, and systems and back office processing.
Presenting each chapter from the point of view of hands-on practitioners in the swap market, Interest
Rate Swaps offers a macro to micro format, with each chapter beginning with general background and
then gradually moving to operational details; a description of different interest rate swaps and their
applications; numerous examples of valuation, accounting, and credit exposure calculation - with a
description of the numerical methods used in these areas; a checklist for running a successful swap
back office; and reconciliation and control methods between front and back office systems." "Interest
Rate Swaps is the first-ever coherent overview of swaps that offers users a full perspective on different
aspects of these versatile instruments."--BOOK JACKET.Title Summary field provided by Blackwell
North America, Inc. All Rights Reserved
Introduces practical approaches for optimizing management and hedging of Interest Rate Risk in the
Banking Book (IRRBB) driven by fast evolving regulatory landscape and market expectations. Interest
rate risk in the banking book (IRRBB) gained its importance through the regulatory requirements
that have been growing and guiding the banking industry for the last couple of years. The importance
of IRRBB is shifting for banks, away from ‘just’ a regulatory requirement to having an impact on the
overall profitability of a financial institution. Interest Rate Risk in the Banking Book sheds light on
the best practices for managing this importance risk category and provides detailed analysis of the
hedging strategies, practical examples, and case studies based on the author’s experience. This
handbook is rich in practical insights on methodological approach and contents of ALCO report,
IRRBB policy, ICAAP, Risk Appetite Statement (RAS) and model documentation. It is intended for the
Treasury, Risk and Finance department and is helpful in improving and optimizing their IRRBB
framework and strategy. By the end of this IRRBB journey, the reader will be equipped with all the
necessary tools to build a proactive and compliant framework within a financial institution. Gain an
updated understanding of the evolving regulatory landscape for IRRBB Learn to apply maturity gap
analysis, sensitivity analysis, and the hedging strategy in banking contexts • Understand how
customer behavior impacts interest rate risk and how to manage the consequences Examine case
studies illustrating key IRRBB exposures and their implications Written by London market risk expert
Beata Lubinska, Interest Rate Risk in the Banking Book is the authoritative resource on this evolving
topic.
New Financial Products and Challenges for Central Banks
The Valuation of US Dollar Interest Rate Swaps
A Practitioner's Guide
Safety and Soundness Issues Related to Bank Derivatives Activities
Advanced Fixed Income Analysis
Derivatives

The term Financial Derivative is a very broad term which has come to mean any financial transaction whose value depends on
the underlying value of the asset concerned. Sophisticated statistical modelling of derivatives enables practitioners in the banking
industry to reduce financial risk and ultimately increase profits made from these transactions. The book originally published in
March 2000 to widespread acclaim. This revised edition has been updated with minor corrections and new references, and now
includes a chapter of exercises and solutions, enabling use as a course text. Comprehensive introduction to the theory and
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practice of financial derivatives. Discusses and elaborates on the theory of interest rate derivatives, an area of increasing interest.
Divided into two self-contained parts ? the first concentrating on the theory of stochastic calculus, and the second describes in
detail the pricing of a number of different derivatives in practice. Written by well respected academics with experience in the
banking industry. A valuable text for practitioners in research departments of all banking and finance sectors. Academic
researchers and graduate students working in mathematical finance.
Interest rate swaps are an actively traded product in the financial marketplace and are popular for hedging mortgage and
corporate loan exposures against rises in interest rates. Asset swaps on the other hand provide a form of asset financing, where
investors borrow funds to purchase an asset, typically a bond. Asset swaps are also a good bond rich-cheap analysis tool. Both
types of swaps can of course be used for speculative purposes. In this paper we provide an overview of both interest rate swaps and
asset swaps, we explain the products and examine how they are priced & quoted in the market. Analytical and numerical risk is
also considered. We conclude with a review of swap pricing formulas and examine how to price swaps quickly in one's head. We
do this using simple approximations that hold extremely well in the current low interest rate environment.
The most professional and industry relatable text currently available for linear interest rate derivatives. This revised edition
markedly expands the first edition released in 2016, with revised content based on multiple recommendations from active portfolio
managers. Learn more at TradingInterestRates.com.. Written by a practicing derivatives portfolio manager with over twelve years
of fixed income trading experience, this book focuses on core trading concepts; pricing, curve building (single and multicurrency), risk, credit and CSAs, regulations, VaR and PCA, volatility, cross-gamma, trade strategy analysis and market moving
influences. The book's focus is interest rate swaps and cross-currency swaps. Topics are presented from that perspective, outlining
the importance of regulations in an IRD capacity, with volatility and swaptions taught from a practical point of view rather than
an overly cumbersome academic one. The treatment of risk is expansive and thorough. The author formally analyses modern
market-maker techniques to accurately predict PnL, and successfully implement multiple, consistent perspectives to view all
details of risks. Almost everything included here is compulsory knowledge for a modern, successful, swaps trader or interest rate
risk portfolio manager. Certainly this book sets the benchmark for the level of expertise that swaps traders should strive for, and
the style is aimed at the novice and professional alike.
Essential insights on the various aspects of financial derivatives If you want to understand derivatives without getting bogged
down by the mathematics surrounding their pricing and valuation, Financial Derivatives is the book for you. Through in-depth
insights gleaned from years of financial experience, Robert Kolb and James Overdahl clearly explain what derivatives are and
how you can prudently use them within the context of your underlying business activities. Financial Derivatives introduces you to
the wide range of markets for financial derivatives. This invaluable guide offers a broad overview of the different types of
derivatives-futures, options, swaps, and structured products-while focusing on the principles that determine market prices. This
comprehensive resource also provides a thorough introduction to financial derivatives and their importance to risk management
in a corporate setting. Filled with helpful tables and charts, Financial Derivatives offers a wealth of knowledge on futures,
options, swaps, financial engineering, and structured products. Discusses what derivatives are and how you can prudently
implement them within the context of your underlying business activities Provides thorough coverage of financial derivatives and
their role in risk management Explores financial derivatives without getting bogged down by the mathematics surrounding their
pricing and valuation This informative guide will help you unlock the incredible potential of financial derivatives.
Accounting for Derivatives
State-of-the-art Products, Strategies & Risk Management Applications
Interest Rate Risk in the Banking Book
Fixed Income Securities
The Theory Behind the Formulas
2018 CFR e-Book Title 17 Commodity and Securities Exchanges Parts 41 to 199

The Valuation of US Dollar Interest Rate SwapsInterest Rate Swaps and Their DerivativesA Practitioner's GuideJohn Wiley &
Sons
The derivative practitioner’s expert guide to IFRS 9 application Accounting for Derivatives explains the likely accounting
implications of a proposed transaction on derivatives strategy, in alignment with the IFRS 9 standards. Written by a Big Four
advisor, this book shares the author’s insights from working with companies to minimise the earnings volatility impact of hedging
with derivatives. This second edition includes new chapters on hedging inflation risk and stock options, with new cases on special
hedging situations including hedging components of commodity risk. This new edition also covers the accounting treatment of
special derivatives situations, such as raising financing through commodity-linked loans, derivatives on own shares and convertible
bonds. Cases are used extensively throughout the book, simulating a specific hedging strategy from its inception to maturity
following a common pattern. Coverage includes instruments such as forwards, swaps, cross-currency swaps, and combinations of
standard options, plus more complex derivatives like knock-in forwards, KIKO forwards, range accruals, and swaps in arrears.
Under IFRS, derivatives that do not qualify for hedge accounting may significantly increase earnings volatility. Compliant
application of hedge accounting requires expertise across both the standards and markets, with an appropriate balance between
derivatives expertise and accounting knowledge. This book helps bridge the divide, providing comprehensive IFRS coverage from
a practical perspective. Become familiar with the most common hedging instruments from an IFRS 9 perspective Examine FX risk
and hedging of dividends, earnings, and net assets of foreign subsidies Learn new standards surrounding the hedge of
commodities, equity, inflation, and foreign and domestic liabilities Challenge the qualification for hedge accounting as the ultimate
objective IFRS 9 is set to replace IAS 39, and many practitioners will need to adjust their accounting policies and hedging
strategies to conform to the new standard. Accounting for Derivatives is the only book to cover IFRS 9 specifically for the
derivatives practitioner, with expert guidance and practical advice.
Coupling real business examples with minimal technical mathematics, market-leading INTRODUCTION TO DERIVATIVES AND
RISK MANAGEMENT, 10e blends institutional material, theory, and practical applications to give students a solid understanding of
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how derivatives are used to manage the risks of financial decisions. The book delivers detailed coverage of options, futures,
forwards, swaps, and risk management as well as a balanced introduction to pricing, trading, and strategy. New Taking Risk in Life
features illustrate the application of risk management in real-world financial decisions. In addition, the financial information
throughout the Tenth Edition reflects the most recent changes in the derivatives market--one of the most volatile sectors in the
financial world. Important Notice: Media content referenced within the product description or the product text may not be available
in the ebook version.
Safety and Soundness Issues Related to Bank Derivatives Activities: Without special titles
Tools for Today's Markets
Fixed Income Markets
Interest Rate Derivatives Explained
A Practical Approach to Fixed Income
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