
STIR Futures: Trading Euribor and Eurodollar
futures
Stephen Aikin

Click here if your download doesn"t start automatically

http://zonebook.me/go/read.php?id=0857192191
http://zonebook.me/go/read.php?id=0857192191
http://zonebook.me/go/read.php?id=0857192191


STIR Futures: Trading Euribor and Eurodollar futures

Stephen Aikin

STIR Futures: Trading Euribor and Eurodollar futures Stephen Aikin
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, regularly trade in excess of one
trillion notional dollars and euros of US and European interest rates each day. STIR futures have some very
unique characteristics, not found in most other financial products. Their structure makes them very suitable
for spread and strategy trading and relative value trading against other instruments such as bonds and swaps.
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. This fully revised and updated second edition now includes: - Details on the effects of the
financial crisis on STIR futures pricing and trading. - An in-depth analysis of valuation issues, especially the
effects of term and currency basis when relatively traded to other financial products. - A new section on
using STIR futures to hedge borrowing liabilities. - An in-depth analysis of relative value trades against bond
and swap derivatives. - Trading synthetic FX swaps using STIR futures. Plus updated case studies and
examples throughout and an even better explanation of the basics. This book offers a unique look at a
significant but often overlooked financial instrument. By focusing exclusively on this market, the author
provides a comprehensive guide to trading STIR futures. He covers key points such as how STIR futures are
priced, the need to understand what is driving the markets and causing the price action, and provides in-depth
detail and trading examples of the intra-contract spread and strategy markets and cross-market relative value
trading opportunities. An essential read for anyone involved in this market.
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From reader reviews:

Deborah Rinehart:

Do you certainly one of people who can't read gratifying if the sentence chained inside the straightway, hold
on guys this aren't like that. This STIR Futures: Trading Euribor and Eurodollar futures book is readable by
means of you who hate the straight word style. You will find the info here are arrange for enjoyable reading
experience without leaving possibly decrease the knowledge that want to offer to you. The writer regarding
STIR Futures: Trading Euribor and Eurodollar futures content conveys the idea easily to understand by lots
of people. The printed and e-book are not different in the content but it just different available as it. So , do
you nonetheless thinking STIR Futures: Trading Euribor and Eurodollar futures is not loveable to be your
top list reading book?

Maria Casillas:

The publication untitled STIR Futures: Trading Euribor and Eurodollar futures is the e-book that
recommended to you you just read. You can see the quality of the book content that will be shown to you
actually. The language that article author use to explained their way of doing something is easily to
understand. The copy writer was did a lot of exploration when write the book, hence the information that
they share for your requirements is absolutely accurate. You also could get the e-book of STIR Futures:
Trading Euribor and Eurodollar futures from the publisher to make you much more enjoy free time.

Peggy Elmore:

The book untitled STIR Futures: Trading Euribor and Eurodollar futures contain a lot of information on it.
The writer explains your ex idea with easy way. The language is very simple to implement all the people, so
do certainly not worry, you can easy to read it. The book was authored by famous author. The author will
bring you in the new period of literary works. You can easily read this book because you can keep reading
your smart phone, or device, so you can read the book with anywhere and anytime. If you want to buy the e-
book, you can open their official web-site in addition to order it. Have a nice study.

Clyde Miller:

You may get this STIR Futures: Trading Euribor and Eurodollar futures by check out the bookstore or Mall.
Just viewing or reviewing it may to be your solve challenge if you get difficulties for ones knowledge. Kinds
of this guide are various. Not only by means of written or printed but additionally can you enjoy this book by
means of e-book. In the modern era including now, you just looking by your local mobile phone and
searching what your problem. Right now, choose your personal ways to get more information about your
guide. It is most important to arrange yourself to make your knowledge are still revise. Let's try to choose
proper ways for you.
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