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Abstract

In the previous book, we studied derivatives in the
equity markets and in this book, we will study the
available instruments in the interest rate markets.
First, we will shortly group the various
instruments. In order to group the wide variety of
instruments that exist adequately, it is necessary
to break the interest rate asset classes into two
subdivisions: long-term and short-term debts. In
addition, it is necessary to divide the derivatives
into two groups: standard derivatives and over-

the-counter (OTC) derivatives.


https://link.springer.com/
https://link.springer.com/book/10.1007/978-3-319-52584-6
https://link.springer.com/
https://idp.springer.com/auth/personal/springernature?redirect_uri=https://link.springer.com/chapter/10.1007/978-3-319-52584-6_1
https://order.springer.com/public/cart
https://link.springer.com/book/10.1007/978-3-319-52584-6
https://link.springer.com/chapter/10.1007/978-3-319-52584-6_1/cover

This is a preview of subscription content, log_in via
an institution.

v Chapter EUR 29.95
Price includes VAT (Poland)

e Available as PDF
¢ Read on any device
e |nstant download

e Own it forever

Buy Chapter

v eBook EUR 67.40
Price includes VAT (Poland)

Available as EPUB and PDF
Read on any device

Instant download

Own it forever

Buy eBook

v Softcover Book EUR 85.59
Price includes VAT (Poland)

» Compact, lightweight edition
o Dispatched in 3 to 5 business days
¢ Free shipping worldwide - see info

Buy Softcover Book

Tax calculation will be finalised at checkout

Purchases are for personal use only

Learn about institutional subscriptions

Notes

1. Some exchanges use monthly settlement, for
example, Nasdag-OMX in Stockholm.
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2. Since the financial crisis in 2008, this is not
really true, since some currencies are more
risky than others. Therefore, we have to add, a
so-called cross currency basis spread to the
discount function. This basis spread is set
against the most liquid currency in a trade.
Only USD will have a zero basis spread. We will
discuss that later. But now we think about the

discount function as generic.

3. Swedish bonds are quoted in yield (to

maturity).

Author information

Authors and Affiliations

Vasteras, Sweden

Jan R. M. Roman

Rights and permissions

Reprints and permissions

Copyright information

© 2017 The Author(s)

About this chapter

Cite this chapter

Roman, J.R.M. (2017). Financial instruments. In:
Analytical Finance: Volume Il. Palgrave Macmillan, Cham.
https://doi.org/10.1007/978-3-319-52584-6 1

RIS¥ .ENW¥ .BIB¥Y

DOI Published Publisher Name


https://s100.copyright.com/AppDispatchServlet?publisherName=SpringerNature&orderBeanReset=true&orderSource=SpringerLink&title=Financial%20instruments&author=Jan%20R.%20M.%20R%C3%B6man&contentID=10.1007%2F978-3-319-52584-6_1&copyright=The%20Author%28s%29&publication=eBook&publicationDate=2017&startPage=1&endPage=15&imprint=The%20Author%28s%29
https://citation-needed.springer.com/v2/references/10.1007/978-3-319-52584-6_1?format=refman&flavour=citation
https://citation-needed.springer.com/v2/references/10.1007/978-3-319-52584-6_1?format=endnote&flavour=citation
https://citation-needed.springer.com/v2/references/10.1007/978-3-319-52584-6_1?format=bibtex&flavour=citation

https://doi.org/10 09 August 2017 Palgrave

.1007/978-3-319- Macmillan, Cham
52584-6 1

Print ISBN Online ISBN eBook Packages
978-3-319- 978-3-319- Economics and
52583-9 52584-6 Finance

Economics and
Finance (RO)

Publish with us

Policies and ethics

Search

Search by keyword or author

Navigation

Find a journal

Publish with us

Track your research



https://link.springer.com/search?facet-content-type=%22Book%22&package=41170&facet-start-year=2017&facet-end-year=2017
https://link.springer.com/search?facet-content-type=%22Book%22&package=43720&facet-start-year=2017&facet-end-year=2017
https://www.springernature.com/gp/policies/book-publishing-policies
https://link.springer.com/journals/a/1
https://www.springernature.com/gp/authors
https://link.springernature.com/home/

