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Interest Rate Risk Models: Theory and Practice
· Practical guide for asset-liability managers faced with the decision as to whether to build or buy a financial
model
· Topics include modeling cash flows, net investment income versus net portfolio value, projections of
interest rates, and volatility

A guide for asset-liability managers and other investment professionals who are faced with the decision of
whether to build or buy a financial model to measure, monitor, and help manage their institution's risk
exposure. It reviews the evolution of interest rate risk models and evaluates the state-of-the-art models in
use.

Includes Modeling cash flows; modeling the term structure; OAS technology; net interest income versus net
portfolio value; build versus buy analysis; practical methods for deriving input assumptions; prepayment
rates; deposit decay rates; projections of interest rate and volatility.
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From reader reviews:

William Martel:

What do you about book? It is not important along? Or just adding material if you want something to explain
what the ones you have problem? How about your extra time? Or are you busy particular person? If you
don't have spare time to perform others business, it is gives you the sense of being bored faster. And you
have extra time? What did you do? Every individual has many questions above. They need to answer that
question since just their can do that will. It said that about book. Book is familiar in each person. Yes, it is
appropriate. Because start from on guardería until university need this kind of Interest Rate Risk Models:
Theory and Practice to read.

Dave Edwards:

As people who live in the particular modest era should be update about what going on or facts even
knowledge to make all of them keep up with the era and that is always change and make progress. Some of
you maybe will probably update themselves by studying books. It is a good choice for you but the problems
coming to you actually is you don't know which one you should start with. This Interest Rate Risk Models:
Theory and Practice is our recommendation to help you keep up with the world. Why, since this book serves
what you want and need in this era.

Joshua McIntosh:

Now a day individuals who Living in the era everywhere everything reachable by talk with the internet and
the resources inside can be true or not need people to be aware of each details they get. How individuals to
be smart in acquiring any information nowadays? Of course the reply is reading a book. Studying a book can
help people out of this uncertainty Information specifically this Interest Rate Risk Models: Theory and
Practice book since this book offers you rich information and knowledge. Of course the information in this
book hundred % guarantees there is no doubt in it everbody knows.

Daniel Watkins:

The guide with title Interest Rate Risk Models: Theory and Practice contains a lot of information that you
can understand it. You can get a lot of help after read this book. This specific book exist new know-how the
information that exist in this e-book represented the condition of the world now. That is important to yo7u to
be aware of how the improvement of the world. This book will bring you inside new era of the
internationalization. You can read the e-book in your smart phone, so you can read the item anywhere you
want.
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