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convexity bias. December 16, 2013 by Stephen. The convexity
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versus an interest rate swap, or in single period terms, a trade off
between a single STIR future and an equivalent term forward rate
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aikin stephen isbn 9780857192196 kostenloser versand fur alle
bucher mit versand und verkauf duch amazon the two main
contracts the eurodollar and euribor regularly trade in excess of
one trillion dollars and euros of us and european
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STIR Futures is a handbook for the STIR futures market. It clearly
explains what they are, how they can be traded, and where the
profit opportunities are. The book has been written for both
aspiring and experienced traders looking for a trading niche in a
computerised marketplace, where all participants trade on equal
terms and prices.
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Aikin Menu. Skip to content. Home; Stephen Aikin; Forum posts;
Tag Archives: bear steepener Short term rates and curve
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technical trade-off between either a strip of STIR futures versus
an interest rate swap, or in single period terms, a trade off
between a single STIR future and an equivalent term forward rate
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Short-term interest rate futures (STIR futures) are one of the
largest and most liquid financial markets in the world. The two
main exchange-traded contracts, the Eurodollar and Euribor,
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