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The Mathematics of Financial Derivatives
This leading text gives students a solid understanding of financial derivatives and
their use in managing the risks of financial decisions. AN INTRODUCTION TO
DERIVATIVES AND RISK MANAGEMENT, 9E provides a blend of institutional
material, theory, and practical applications. The latest financial information
throughout this edition and timely updates on the text's website ensure your
course reflects the most recent changes in one of the most volatile sectors of
today's financial world. You'll find detailed coverage of options, futures, forwards,
swaps, and risk management as well as a balanced introduction to pricing, trading,
and strategy. A variety of practical end-of-chapter applications, memorable
examples from real businesses, and minimal use of technical mathematics keep
the text accessible and engaging for students. Stock-Trak software, available with
each new text, provides additional value and practical application opportunities for
your students. Approximately 25 PowerPoint slides per chapter highlight tables and
figures with useful hyperlinks that allow you to jump to the table or figure and back
again without breaking the flow of your lecture. The online Solutions Review
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Manual gives your students a useful online review tool, providing answers to the
end-of-chapter problems, as well as the step-by-step solutions, so students can
check their own work and determine exactly where they may have made errors.
New Test Bank questions help you better evaluate your students' understanding of
the text's concepts. You'll find a variety of more than 300 questions within this
proven Test Bank. Important Notice: Media content referenced within the product
description or the product text may not be available in the ebook version.

Financial Derivatives
Updated and revised to reflect the most current information, this introduction to
futures and options markets is ideal for those with a limited background in
mathematics. Based on Hull's Options, Futures and Other Derivatives, one of the
best-selling books on Wall Street, this book presents an accessible overview of the
topic without the use of calculus. Packed with numerical samples and accounts of
real-life situations, the Fifth Edition effectively guides readers through the material
while providing them with a host of tangible examples. For professionals with a
career in futures and options markets, financial engineering and/or risk
management.

Introduction to Derivatives
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This book presents a cogent description of the main methodologies used in
derivatives pricing. Starting with a summary of the elements of Stochastic
Calculus, Quantitative Methods in Derivatives Pricing develops the fundamental
tools of financial engineering, such as scenario generation, simulation for European
instruments, simulation for American instruments, and finite differences in an
intuitive and practical manner, with an abundance of practical examples and case
studies. Intended primarily as an introductory graduate textbook in computational
finance, this book will also serve as a reference for practitioners seeking basic
information on alternative pricing methodologies. Domingo Tavella is President of
Octanti Associates, a consulting firm in risk management and financial systems
design. He is the founder and chief editor of the Journal of Computational Finance
and has pioneered the application of advanced numerical techniques in pricing and
risk analysis in the financial and insurance industries. Tavella coauthored Pricing
Financial Instruments: The Finite Difference Method. He holds a PhD in aeronautical
engineering from Stanford University and an MBA in finance from the University of
California at Berkeley.

Credit Derivatives
Derivatives
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A clear, practical guide to working effectively with derivative securities products
Derivatives Essentials is an accessible, yet detailed guide to derivative securities.
With an emphasis on mechanisms over formulas, this book promotes a greater
understanding of the topic in a straightforward manner, using plain-English
explanations. Mathematics are included, but the focus is on comprehension and
the issues that matter most to practitioners—including the rights and obligations,
terms and conventions, opportunities and exposures, trading, motivation,
sensitivities, pricing, and valuation of each product. Coverage includes forwards,
futures, options, swaps, and related products and trading strategies, with practical
examples that demonstrate each concept in action. The companion website
provides Excel files that illustrate pricing, valuation, sensitivities, and strategies
discussed in the book, and practice and assessment questions for each chapter
allow you to reinforce your learning and gauge the depth of your understanding.
Derivative securities are a complex topic with many "moving parts," but
practitioners must possess a full working knowledge of these products to use them
effectively. This book promotes a truly internalized understanding rather than rote
memorization or strict quantitation, with clear explanations and true-to-life
examples. Understand the concepts behind derivative securities Delve into the
nature, pricing, and offset of sensitivities Learn how different products are priced
and valued Examine trading strategies and practical examples for each product
Pricing and valuation is important, but understanding the fundamental nature of
each product is critical—it gives you the power to wield them more effectively, and
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exploit their natural behaviors to achieve both short- and long-term market goals.
Derivatives Essentials provides the clarity and practical perspective you need to
master the effective use of derivative securities products.

Introduction to Derivatives and Risk Management
In a relatively short time credit derivatives have grown to become one of the
largest and most important segment of the financial markets, with deal volumes
now in trillions of dollars. They have become an important tool for banks, financial
institutions and corporates who desire greater flexibility in managing their credit
risk and economic capital. This book is an accessible introduction to the various
types of credit derivative instruments traded in the markets today. All products are
described with the help of worked examples and Bloomberg screens, and the
reader will be left with a thorough familiarity with the nature of credit risk and
credit products generally. Topics covered include: * Credit risk * Unfunded credit
derivatives * Funded credit derivatives * Credit default swap pricing * The assetswap credit default swap basis * Accessible account of major segment of financial
markets * Describes instruments and applications * Integrates credit risk with
credit derivatives

Financial Calculus
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The only guide focusing entirely on practical approaches to pricing and hedging
derivatives One valuable lesson of the financial crisis was that derivatives and risk
practitioners don't really understand the products they're dealing with. Written by
a practitioner for practitioners, this book delivers the kind of knowledge and skills
traders and finance professionals need to fully understand derivatives and price
and hedge them effectively. Most derivatives books are written by academics and
are long on theory and short on the day-to-day realities of derivatives trading. Of
the few practical guides available, very few of those cover pricing and
hedging—two critical topics for traders. What matters to practitioners is what
happens on the trading floor—information only seasoned practitioners such as
authors Marroni and Perdomo can impart. Lays out proven derivatives pricing and
hedging strategies and techniques for equities, FX, fixed income and commodities,
as well as multi-assets and cross-assets Provides expert guidance on the
development of structured products, supplemented with a range of practical
examples Packed with real-life examples covering everything from option payout
with delta hedging, to Monte Carlo procedures to common structured products
payoffs The Companion Website features all of the examples from the book in
Excel complete with source code

Trading and Pricing Financial Derivatives
Everything you need to get a grip on the complex world of derivatives Written by
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the internationally respected academic/finance professional author team of
Sebastien Bossu and Philipe Henrotte, An Introduction to Equity Derivatives is the
fully updated and expanded second edition of the popular Finance and Derivatives.
It covers all of the fundamentals of quantitative finance clearly and concisely
without going into unnecessary technical detail. Designed for both new
practitioners and students, it requires no prior background in finance and features
twelve chapters of gradually increasing difficulty, beginning with basic principles of
interest rate and discounting, and ending with advanced concepts in derivatives,
volatility trading, and exotic products. Each chapter includes numerous illustrations
and exercises accompanied by the relevant financial theory. Topics covered
include present value, arbitrage pricing, portfolio theory, derivates pricing, deltahedging, the Black-Scholes model, and more. An excellent resource for finance
professionals and investors looking to acquire an understanding of financial
derivatives theory and practice Completely revised and updated with new
chapters, including coverage of cutting-edge concepts in volatility trading and
exotic products An accompanying website is available which contains additional
resources including powerpoint slides and spreadsheets. Visit www.introeqd.com
for details.

Introduction to Derivatives and Risk Management
This second edition, now featuring new material, focuses on the valuation
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principles that are common to most derivative securities. A wide range of financial
derivatives commonly traded in the equity and fixed income markets are analysed,
emphasising aspects of pricing, hedging and practical usage. This second edition
features additional emphasis on the discussion of Ito calculus and Girsanovs
Theorem, and the risk-neutral measure and equivalent martingale pricing
approach. A new chapter on credit risk models and pricing of credit derivatives has
been added. Up-to-date research results are provided by many useful exercises.

Introduction to Derivative-free Optimization
Structured products are sold to a wide range of retail, high net worth and
institutional investors, with over £15bn of structured investments sold in the UK in
2009. Based on a non-specialist graduate lecture course given at University
College London (UCL), this book provides an invaluable introduction to the fast
growing world of derivative investments and the technology used in their design,
pricing and structuring. The book gives a comprehensive overview of structuring
and trading products based on the author's extensive international experience in
structuring investment products across a range of underlying asset classes,
including equities, interest rates, credit and hybrids. The product coverage ranges
from equity investments such as reverse convertibles and basket correlation
products, to credit products such as first-to-default notes and the notorious
“CDO2”.Written in a simple and accessible manner, this book will be of interest to
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students, bankers, investors and other finance professionals./a

Derivatives
Essential insights on the various aspects of financialderivatives If you want to
understand derivatives without getting boggeddown by the mathematics
surrounding their pricing and valuation,Financial Derivatives is the book for you.
Through in-depthinsights gleaned from years of financial experience, Robert
Kolband James Overdahl clearly explain what derivatives are and how youcan
prudently use them within the context of your underlyingbusiness activities.
Financial Derivatives introduces you to the wide range ofmarkets for financial
derivatives. This invaluable guide offers abroad overview of the different types of
derivatives-futures,options, swaps, and structured products-while focusing on
theprinciples that determine market prices. This comprehensiveresource also
provides a thorough introduction to financialderivatives and their importance to
risk management in a corporatesetting. Filled with helpful tables and charts,
FinancialDerivatives offers a wealth of knowledge on futures, options,swaps,
financial engineering, and structured products. Discusses what derivatives are and
how you can prudentlyimplement them within the context of your underlying
businessactivities Provides thorough coverage of financial derivatives and theirrole
in risk management Explores financial derivatives without getting bogged down
bythe mathematics surrounding their pricing and valuation This informative guide
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will help you unlock the incrediblepotential of financial derivatives.

Derivatives and Risk Management
The second edition of Derivatives and Risk Management serves as a textbook for
an introductory course on derivatives and risk management.

Pricing and Hedging Financial Derivatives
The absence of derivatives, often combined with the presence of noise or lack of
smoothness, is a major challenge for optimisation. This book explains how
sampling and model techniques are used in derivative-free methods and how these
methods are designed to efficiently and rigorously solve optimisation problems.

Financial Derivative Investments: An Introduction To
Structured Products
Introduction to Derivatives: Options, Futures, and Swaps offers a comprehensive
coverage of derivatives. The text covers a broad range of topics, including basic
and advanced option and futures strategies, the binomial option pricing model, the
Black-Scholes-Merton model, exotic options, binomial interest rate trees, dynamic
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portfolio insurance, the management of equity, currency, and fixed-income
positions with derivatives, interest rate, currency, and credit default swaps,
embedded options, and asset-backed securities and their derivatives. With over
300 end-of-chapter problems and web exercises, an appendix explaining
Bloomberg derivative information and functions, and an accompanying software
derivatives program, this book has a strong pedagogical content that will take
students from a fundamental to an advanced understanding of derivatives.

Fundamentals of Financial Instruments
Comprehensive introduction to the main isues in the credit derivatives market,
including an accessible introduction to valuation methods.

Fundamentals of Derivatives Markets
Give your students a solid understanding of financial derivatives and their use in
managing the risks of financial decisions with this leading text. Chance/Brooks’ AN
INTRODUCTION TO DERIVATIVES AND RISK MANAGEMENT, 8E places you and your
students on the forefront with an outstanding blend of institutional material,
theory, and practical applications. The latest financial information throughout this
edition and timely Internet updates on the text’s website ensure your course
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reflects the most recent changes in today’s financial world. You’ll find detailed, but
flexible, coverage of options, futures, forwards, swaps, and risk management as
well as a balanced introduction to pricing, trading, and strategy. You can easily
customize the text to your course by addressing only the topics and chapters that
best fit your students’ needs. A variety of practical end-of-chapter applications,
memorable examples from real businesses throughout the learning features, and
minimal use of technical mathematics keep the text’s presentation accessible and
engaging for students. Stock-Trak software, available with each new text, provides
additional value and practical application opportunities for your students. Count on
this exceptional text to provide the thorough introduction to derivatives and risk
management that your students need for success in financial business today.
Important Notice: Media content referenced within the product description or the
product text may not be available in the ebook version.

FX Derivatives Trader School
Coupling real business examples with minimal technical mathematics, marketleading INTRODUCTION TO DERIVATIVES AND RISK MANAGEMENT, 10e blends
institutional material, theory, and practical applications to give students a solid
understanding of 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,
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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.

Financial Derivatives in Theory and Practice
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
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
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valuable text for practitioners in research departments of all banking and finance
sectors. Academic researchers and graduate students working in mathematical
finance.

Introduction to Derivatives
bonds --

Mathematical Models of Financial Derivatives
Trading and Pricing Financial Derivatives is an introduction to the world of futures,
options, and swaps. Investors who are interested in deepening their knowledge of
derivatives of all kinds will find this book to be an invaluable resource. The book is
also useful in a very applied course on derivative trading. The authors delve into
the history of options pricing; simple strategies of options trading; binomial tree
valuation; Black-Scholes option valuation; option sensitivities; risk management
and interest rate swaps in this immensely informative yet easy to comprehend
work. Using their vast working experience in the financial markets at international
investment banks and hedge funds since the late 1990s and teaching derivatives
and investment courses at the Master's level, Patrick Boyle and Jesse McDougall
put forth their knowledge and expertise in clearly explained concepts. This book
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does not presuppose advanced mathematical knowledge, though it is presented for
completeness for those that may benefit from it, and is designed for a general
audience, suitable for beginners through to those with intermediate knowledge of
the subject.

An Introduction to Credit Derivatives
Fundamentals of Derivatives Markets is a succinct yet comprehensive adaptation
of the author's successful text, successful text, Derivatives Markets . Streamlined
for a broad range of undergraduate students, the approachable writing style and
accessible balance of theory and applications introduces essential derivatives
principles. By exploring various methods for valuing derivatives and by discussing
risk management strategies in real-world context, Fundamentals of Derivatives
Markets develops students' financial literacy for today's corporate environment.
Introduction to Derivatives. Insurance, Hedging, and Simple Strategies: An
Introduction to Forwards and Options; Insurance, Collars, and Other Strategies;
Introduction to Risk Management. Forwards, Futures, and Swaps: Financial
Forwards and Futures; The Wide World of Futures Contracts; Interest Rates
Forwards and Futures; Swaps. Options: Parity and Other Option Relationships;
Binomial Option Pricing; The Black-Scholes Formula. Financial Engineering and
Applications: Financial Engineering and Security Design; Corporate Applications;
Real Options. For all readers interested in derivatives, options, and futures.
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Understanding Credit Derivatives and Related Instruments
Three experts provide an authoritative guide to the theory and practice of
derivatives Derivatives: Theory and Practice and its companion website explore the
practical uses of derivatives and offer a guide to the key results on pricing,
hedging and speculation using derivative securities. The book links the theoretical
and practical aspects of derivatives in one volume whilst keeping mathematics and
statistics to a minimum. Throughout the book, the authors put the focus on
explanations and applications. Designed as an engaging resource, the book
contains commentaries that make serious points in a lighthearted manner. The
authors examine the real world of derivatives finance and include discussions on a
wide range of topics such as the use of derivatives by hedge funds and the
application of strip and stack hedges by corporates, while providing an analysis of
how risky the stock market can be for long-term investors, and more. To enhance
learning, each chapter contains learning objectives, worked examples, details of
relevant finance blogs technical appendices and exercises.

Options, Futures and Other Derivatives
Provides a solid foundation in the principles of derivatives.
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An Introduction to Equity Derivatives
An essential guide to real-world derivatives trading FX Derivatives Trader School is
the definitive guide to the technical and practical knowledge required for
successful foreign exchange derivatives trading. Accessible in style and
comprehensive in coverage, the book guides the reader through both basic and
advanced derivative pricing and risk management topics. The basics of financial
markets and trading are covered, plus practical derivatives mathematics is
introduced with reference to real-world trading and risk management. Derivative
contracts are covered in detail from a trader's perspective using risk profiles and
pricing under different derivative models. Analysis is approached generically to
enable new products to be understood by breaking the risk into fundamental
building blocks. To assist with learning, the book also contains Excel practicals
which will deepen understanding and help build useful skills. The book covers of a
wide variety of topics, including: Derivative exposures within risk management
Volatility surface construction Implied volatility and correlation risk Practical tips
for students on trading internships and junior traders Market analysis techniques
FX derivatives trading requires mathematical aptitude, risk management skill, and
the ability to work quickly and accurately under pressure. There is a tremendous
gap between option pricing formulas and the knowledge required to be a
successful derivatives trader. FX Derivatives Trader School is unique in bridging
that gap.
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An Introduction to the Mathematics of Financial Derivatives
Written by two of the most distinguished finance scholars in the industry, this
introductory textbook on derivatives and risk management is highly accessible in
terms of the concepts as well as the mathematics.With its economics perspective,
this rewritten and streamlined second edition textbook, is closely connected to real
markets, and:Beginning at a level that is comfortable to lower division college
students, the book gradually develops the content so that its lessons can be
profitably used by business majors, arts, science, and engineering graduates as
well as MBAs who would work in the finance industry.

Derivatives and Internal Models
A complete, highly accessible introduction to futures, forwards, options and swaps.
Covers stock index futures, and short- and long-term interest rate futures.
Discusses advanced strategies, including currency forwards and futures, options,
arbitrage, Black-Scholes and Binomial option pricing models. Discusses swaps.
Presents numerous examples and worked "activities" to illustrate techniques and
facilitate self-assessment. Undergraduate and postgraduate introductory courses
in financial derivatives, financial markets, institutions and investments.
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Introduction to Derivatives
A rigorous introduction to the mathematics of pricing, construction and hedging of
derivative securities.

Derivatives Essentials
Detailed but flexible coverage of options, futures, forwards, swaps, and risk
management - as well as a solid introduction to pricing, trading, and strategy allows instructors to selectively tailor inclusion of topics/chapters to fit the length
of the course.

An Introduction to Derivative Securities, Financial Markets,
and Risk Management
In the updated second edition of Don Chance’s well-received Essays in Derivatives,
the author once again keeps derivatives simple enough for the beginner, but offers
enough in-depth information to satisfy even the most experienced investor. This
book provides up-to-date and detailed coverage of various financial products
related to derivatives and contains completely new chapters covering subjects that
include why derivatives are used, forward and futures pricing, operational risk, and
Page 20/28

Bookmark File PDF An Introduction To Derivatives And Risk Management
9th
best practices.

Quantitative Methods in Derivatives Pricing
Expanding on its solid background, this new edition continues to present technical
material m a student friendly manner. Fresh new quotes from industry
demonstrate key concepts, and the addition of Internet-related information keeps
the material up to date. This comprehensive text provides detailed coverage of
options, futures, forwards, swaps and risk management, plus a solid analytical
introduction to pricing, trading, and strategy. A flexible mathematical approach
places more complex material in end-of-chapter appendices, allowing instructors to
use the text with students of varying backgrounds.

Introduction to Derivatives and Risk Management
A step-by-step explanation of the mathematical models used to price derivatives.
For this second edition, Salih Neftci has expanded one chapter, added six new
ones, and inserted chapter-concluding exercises. He does not assume that the
reader has a thorough mathematical background. His explanations of financial
calculus seek to be simple and perceptive.
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Introduction To Derivative Securities, Financial Markets, And
Risk Management, An (Second Edition)
Now in its fifth edition, Derivatives and Internal Models provides a comprehensive
and thorough introduction to derivative pricing, risk management and portfolio
optimization, covering all relevant topics with enough hands-on, depth of detail to
enable readers to develop their own pricing and risk tools. The book provides
insight into modern market risk quantification methods such as variancecovariance, historical simulation, Monte Carlo, hedge ratios, etc., including time
series analysis and statistical concepts such as GARCH Models or Chi-Squaredistributions. It shows how optimal trading decisions can be deduced once risk has
been quantified by introducing risk-adjusted performance measures and a
complete presentation of modern quantitative portfolio optimization. Furthermore,
all the important modern derivatives and their pricing methods are presented;
from basic discounted cash flow methods to Black-Scholes, binomial trees,
differential equations, finite difference schemes, Monte Carlo methods, Martingales
and Numeraires, terms structure models, etc. The fifth edition of this classic
finance book has been comprehensively reviewed. New chapters/content cover
multicurve bootstrapping, the valuation and hedging of credit default risk that is
inherently incorporated in every derivative—both of which are direct and
permanent consequences of the financial crises with a large impact on our
Page 22/28

Bookmark File PDF An Introduction To Derivatives And Risk Management
9th
understanding of modern derivative valuation. The book will be accompanied by
downloadable Excel spread sheets, which demonstrate how the theoretical
concepts explained in the book can be turned into valuable algorithms and
applications and will serve as an excellent starting point for the reader’s own
bespoke solutions for valuation and risk management systems.

An Introduction to Derivatives and Risk Management
The Reuters Financial Training Series An Introduction to Derivatives A new concept
in financial training, An Introduction to Derivatives guides novices through the
often complex and challenging world of Derivatives. Full of definitions, concise
descriptions, quizzes and examples, the book studies financial instruments futures, options and swaps - from basic concepts to applications in trading,
hedging and arbitrage. Key features include: * Introductory sections defining terms
and giving background to theories * Examples of transactions and futures
contracts * Summaries and overviews at the end of each chapter recapitulating
key points and definitions * Quick quiz questions and answers to reinforce learning
* Further resources which point to other books, articles and internet tools to widen
readers' comprehension of derivatives and entrench their foundation in the
subject. Each book in the series is supported by the Wiley-Reuters Financial
Training web site (www.wiley-rft.reuters.com). This regularly updated site offers a
range of screens taken directly from the Reuters terminal, information on
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professional exams, web links to key institutional finance web sites and much
more. This book will be of particular interest to novice traders, investors and
trainers in financial institutions looking for a key introductory text. By allowing
readers to progress through the fundamentals and applications in a simulated
trading environment at their own pace, the book will be an invaluable starting
block for those new to the field of derivatives.

Essays in Derivatives
Basic option theory - Numerical methods - Further option theory - Interest rate
derivative products.

Derivatives and Risk Management
Detailed coverage of options, futures, forwards, swaps and risk management - as
well as solid introduction to pricing, trading and strategy.

Derivatives and Risk Management
The credit derivatives market has developed rapidly over the last ten years and is
now well established in the banking community and is increasingly making its
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presence felt in all areas of finance. This book covers the subject from credit
bonds, asset swaps and related ‘real world’ issues such as liquidity, poor data, and
credit spreads, to the latest innovations in portfolio products, hedging and risk
management techniques. The book concentrates on practical issues and develops
an understanding of the products through applications and detailed analysis of the
risks and alternative means of trading. Credit Derivatives: Risk Management,
Trading and Investing provides: A description of the key products, applications, and
an analysis of typical trades including basis trading, hedging, and credit structuring
Analysis of the industry standard ‘default and recovery’ and Copula models
including many examples, and a description of the models’ shortcomings Tools and
techniques for the management of a portfolio or book of credit risks including
appropriate and inappropriate methods of correlation risk management A thorough
analysis of counterparty risk An intuitive understanding of credit correlation in
reality and in the Copula model The CD in the back of this book includes an
Evaluation Version of Mathcad® 12 Single User Edition, which is reproduced by
permission. This software is a fully-functional trial of Mathcad which will expire 30
days from installation. For technical support or more information see
http://www.mathcad.com.

An Introduction to Derivatives & Risk Management
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Financial Derivatives
This title provides a practical, applied approach to derivatives, and the intuition
underlying the mathematics.

An Introduction to Derivatives and Risk Management
Give your students a solid understanding of financial derivatives and their use in
managing the risks of financial decisions with this leading text. Chance/Brooks' AN
INTRODUCTION TO DERIVATIVES AND RISK MANAGEMENT, 9E, International Edition
offers an outstanding blend of institutional material, theory, and practical
applications. The latest financial information throughout this edition and timely
Internet updates on the text's website ensure the material reflects the most recent
changes in today's financial world.You'll find detailed, but flexible, coverage of
options, futures, forwards, swaps, and risk management as well as a balanced
introduction to pricing, trading, and strategy. You can easily address only the
topics and chapters that best fit your needs. A variety of practical end-of-chapter
applications, memorable examples from real businesses throughout the learning
features, and minimal use of technical mathematics keep the text's presentation
accessible and engaging. Stock-Trak software, available with each new text,
provides additional value and opportunity for practical working experience. Count
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on this exceptional text to provide the thorough introduction to derivatives and risk
management that students need for success in financial business today.

An Introduction to Derivatives
Written by Robert Jarrow, one of the true titans of finance, and his former student
Arkadev Chatterjea, Introduction to Derivatives is the first text developed from the
ground up for students taking the introductory derivatives course. The math is
presented at the right level and is always motivated by what 's happening in the
financial markets. And, as one of the developers of the Heath-Jarrow-Morton Model,
Robert Jarrow presents a novel, accessible way to understand this important topic.
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