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	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
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Adaptive Filtering and Change DetectionJohn Wiley & Sons, 2000

	Adaptive filtering is a branch of digital signal processing which enables the selective enhancement of desired elements of a signal and the reduction of undesired elements. Change detection is another kind of adaptive filtering for non-stationary signals, and is the basic tool in fault detection and diagnosis.

	This text takes the...
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Encyclopedia of Junk Food and Fast FoodGreenwood Press, 2006
Eating junk food and fast food is a great all-American passion. American kids and grownups love their candy bars, Big Macs and supersized fries, Doritos, Twinkies, and Good Humor ice cream bars. The disastrous health effects from the enormous appetite for these processed fat- and sugar-loaded foods are well publicized now. This was particularly...
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Role Engineering for Enterprise Security Management (Information Security and Privacy)Artech House Publishers, 2007
Role-based access control (RBAC) promises to provide several benefits to organizations. These benefits include simplified security provisioning and administration, ease of reporting on privileges and to whom they are available, and finer grained security authorization. By being policy-neutral, RBAC can be used to enforce the variety of access...
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Restless Legs Syndrome: Diagnosis and Treatment (Neurological Disease and Therapy)CRC Press, 2006

	The most authoritative and comprehensive guide on RLS to date, this expertly written source examines the pathogenesis, diagnosis, and treatment of a condition affecting nearly 10% of the population. Ranging from basic science to therapeutics, Restless Legs Syndrome analyzes the many new and emerging medications impacting the management of...
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How Nature Works: Complexity in Interdisciplinary Research and Applications (Emergence, Complexity and Computation)Springer, 2013

	This book is based on the outcome of the “2012 Interdisciplinary Symposium on Complex Systems” held at the island of Kos.  The book consists of 12 selected papers of the symposium starting with a comprehensive overview and classification of complexity problems, continuing by chapters about complexity, its observation,...
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Therapeutic Antibodies (Handbook of Experimental Pharmacology)Springer, 2007

	This essential work, edited by two researchers at London’s famous Queen Mary’s medical school targets one of the most important areas in medical development today. These days, antibody therapeutics are the treatment of choice for several autoimmune and oncological conditions. They are, indeed, becoming the molecules of choice for...
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