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Abstract

In this chapter we discuss a number of additional exotic features beyond
callability. Most of the features can be combined among each other and also with

callability. We then conclude the product part with a brief overview on basis

products.

e This is a preview of subscription content, log_in via an institution (2 to check access.



https://link.springer.com/series/14984
https://wayf.springernature.com/?redirect_uri=https%3A%2F%2Flink.springer.com%2Fchapter%2F10.1057%2F978-1-137-36019-9_4
https://link.springer.com/
https://idp.springer.com/auth/personal/springernature?redirect_uri=https://link.springer.com/chapter/10.1057/978-1-137-36019-9_4
https://order.springer.com/public/cart
https://link.springer.com/
https://link.springer.com/book/10.1057/978-1-137-36019-9
https://link.springer.com/book/10.1057/978-1-137-36019-9

Access this chapter

Log in via an institution —

Subscribe and save

@ Springer+ from €37.37 /Month

® Starting from 10 chapters or articles per month
® Access and download chapters and articles from more than 300k books and 2,500 journals

® Cancel anytime

( View plans —> )

Buy Now
A Chapter EUR 29.95 A eBook EUR 37.44
Price includes VAT (Poland) Price includes VAT (Poland)
® Available as PDF ® Available as EPUB and PDF
® Read on any device ® Read on any device
® Instant download ® Instant download
® Own it forever ® Own it forever

Buy Chapter - Buy eBook -

A Softcover Book EUR 48.14 A Hardcover Book EUR 48.14
Price includes VAT (Poland) Price includes VAT (Poland)

® Compact, lightweight edition ® Durable hardcover edition

® Dispatched in 3 to 5 business days ® Dispatched in 3 to 5 business days

® Free shipping worldwide - see info ® Free shipping worldwide - see info

Buy Softcover Book - Buy Hardcover Book -

Tax calculation will be finalised at checkout


https://wayf.springernature.com/?redirect_uri=https%3A%2F%2Flink.springer.com%2Fchapter%2F10.1057%2F978-1-137-36019-9_4
https://link.springer.com/product/springer-plus
https://support.springernature.com/en/support/solutions/articles/6000233448-coronavirus-disease-covid-19-delivery-information
https://support.springernature.com/en/support/solutions/articles/6000233448-coronavirus-disease-covid-19-delivery-information

Purchases are for personal use only

Institutional subscriptions >

Similar content being viewed by others

bt con Understanding oLz o
e Risk Management et e Bt
Financal e |75 ==
Mathematics, il Irating e =

Derivatives i

and Structured gm*; g

Products tn Mamapmg hzh

Sevoesd [dic

CHRIS BELPER

Hedging/Pricing Options and Using Basis Risk as a Trading Pricing and hedging
Structured Products in Strategy autocallable products by
Practice* Markov chain approximation

Article Open access
Chapter © 2024 Chapter © 2023 04 October 2024

Explore related subjects

Discover the latest articles, books and news in related subjects, suggested using machine learning.

Evolvability Exotic Atoms Information Model Insurance Rare variants

Risk Management

References

Andersen, L., & Piterbarg, V. (2010). Interest rate modeling—Volume II: Term

structure models. Atlantic Financial Press.

Google Scholar

Kienitz, J. (2014). Transforming volatility—Multi curve cap and swaption

volatilities. International Review of Applied Financial Issues and Economocs, 5(1).

Gooale Scholar


https://www.springernature.com/gp/librarians/licensing/agc/ebooks
https://link.springer.com/subjects/evolvability
https://link.springer.com/subjects/exotic-atoms
https://link.springer.com/subjects/information-model
https://link.springer.com/subjects/insurance
https://link.springer.com/subjects/rare-variants
https://link.springer.com/subjects/risk-management
https://scholar.google.com/scholar?&q=Andersen%2C%20L.%2C%20%26%20Piterbarg%2C%20V.%20%282010%29.%20Interest%20rate%20modeling%E2%80%94Volume%20II%3A%20Term%20structure%20models.%20Atlantic%20Financial%20Press.
https://scholar.google.com/scholar?&q=Kienitz%2C%20J.%20%282014%29.%20Transforming%20volatility%E2%80%94Multi%20curve%20cap%20and%20swaption%20volatilities.%20International%20Review%20of%20Applied%20Financial%20Issues%20and%20Economocs%2C%205%281%29.
https://link.springer.com/10.1007/978-981-99-9534-9_20?fromPaywallRec=true
https://link.springer.com/10.1007/978-3-031-44465-4_7?fromPaywallRec=true
https://link.springer.com/10.1007/s11147-024-09206-z?fromPaywallRec=true

Lichters, R., Stamm, R., & Gallagher, D. (2015). Modern derivatives pricing and

credit exposure analysis—Theory and practice of CSA and XVA pricing. Palgrave

McMillan: Exposure Simulation and Backtesting.

Author information

Authors and Affiliations

Bonn, Germany

Jorg Kienitz

Erkelenz, Germany

Peter Caspers

Corresponding author

Correspondence to Jorg Kienitz .

Copyright information

© 2017 The Author(s)

About this chapter

Cite this chapter

Google Scholar

Kienitz, J., Caspers, P. (2017). More Exotic Features and Basis Risk Hedging. In: Interest Rate Derivatives

Explained: Volume 2. Financial Engineering Explained. Palgrave Macmillan, London.
https://doi.org/10.1057/978-1-137-36019-9_4

RISy .ENWY  BIBY

DOI Published

Publisher Name


https://scholar.google.com/scholar?&q=Kienitz%2C%20J.%20%282014%29.%20Transforming%20volatility%E2%80%94Multi%20curve%20cap%20and%20swaption%20volatilities.%20International%20Review%20of%20Applied%20Financial%20Issues%20and%20Economocs%2C%205%281%29.
https://scholar.google.com/scholar?&q=Lichters%2C%20R.%2C%20Stamm%2C%20R.%2C%20%26%20Gallagher%2C%20D.%20%282015%29.%20Modern%20derivatives%20pricing%20and%20credit%20exposure%20analysis%E2%80%94Theory%20and%20practice%20of%20CSA%20and%20XVA%20pricing.%20Palgrave%20McMillan%3A%20Exposure%20Simulation%20and%20Backtesting.
mailto:joerg.kienitz@gmx.de
https://citation-needed.springer.com/v2/references/10.1057/978-1-137-36019-9_4?format=refman&flavour=citation
https://citation-needed.springer.com/v2/references/10.1057/978-1-137-36019-9_4?format=endnote&flavour=citation
https://citation-needed.springer.com/v2/references/10.1057/978-1-137-36019-9_4?format=bibtex&flavour=citation

https://doi.org/10.1057/978-1- 04 November 2017
137-36019-9_4

Print ISBN Online ISBN
978-1-137-36018-2 978-1-137-36019-9

Publish with us

Policies and ethics (A

Search

Search by keyword or author

Palgrave Macmillan, London

eBook Packages

Economics and Finance

Economics and Finance (R0O)

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/
https://www.springernature.com/gp/authors
https://link.springernature.com/home/

