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9.1.1 Fix, Floating, and Swap

A balanced introduction to the theoretical foundations and real-world
applications of mathematical finance The ever-growing use of
derivative products makes it essential for financial industry
practitioners to have a solid understanding of derivative pricing. To
cope with the growing complexity, narrowing margins, and shortening
life-cycle of the individual derivative product, an efficient, yet modular,
implementation of the pricing algorithms is necessary. Mathematical
Finance is the first book to harmonize the theory, modeling, and
implementation of today's most prevalent pri



