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"Structured Finance: The Object Orientated Approach" is aimed at both the finance and IT professionals
involved in the structured finance business with the intention of sharing common concepts and language
within the industry. The financial community (structurers, pricers and risk managers) view structured
products as collections of objects under the so-called replicating portfolio paradigm. The IT community use
object oriented programming (OOP) techniques to improve the software updating and maintenance process.
For them structured products are collections of objects as well. Despite use of the same object concept, it
looks like communication between these different professional functions has been problematic. Recently,
construction of standard data structures known as FpML has begun to lay out a common definition of
objects, at least for plain vanilla derivatives, both between IT and financial people and across different
market players. Along this line, this book builds upon the concept of object to provide frontier treatment of
structured finance issues relevant to both communities engaged in building, pricing and hedging products
and people engaged in designing and up-dating the corresponding software.

Structured Finance: The Object Orientated Approach will enable you to: decompose a structured product in
elementary constituent financial objects and risk factors (replicating portfolio) understand the basics of
object oriented programming (OOP) applied to the design of structured cash flows objects build your own
objects and to understand FpML data structures available for standard products gauge risk exposures of the
objects in structured products to: risk factors, their volatilities and the correlation among them (which factor
are you long/short? Are you long/short volatility? Are you long/short correlation?) update your risk
management system to accommodate structured products with non linear exposures and to design objects to
represent, price and hedge, counterparty risk
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From reader reviews:

Rolanda Parker:

Why don't make it to be your habit? Right now, try to prepare your time to do the important take action, like
looking for your favorite reserve and reading a e-book. Beside you can solve your long lasting problem; you
can add your knowledge by the reserve entitled Structured Finance: The Object Oriented Approach. Try to
stumble through book Structured Finance: The Object Oriented Approach as your buddy. It means that it can
to become your friend when you sense alone and beside regarding course make you smarter than before.
Yeah, it is very fortuned for you. The book makes you far more confidence because you can know every
thing by the book. So , let me make new experience and also knowledge with this book.

Matthew Blackburn:

The book Structured Finance: The Object Oriented Approach will bring one to the new experience of reading
a book. The author style to clarify the idea is very unique. Should you try to find new book to see, this book
very ideal to you. The book Structured Finance: The Object Oriented Approach is much recommended to
you to read. You can also get the e-book from the official web site, so you can more easily to read the book.

Thomas Brim:

This Structured Finance: The Object Oriented Approach is great publication for you because the content
which is full of information for you who all always deal with world and have to make decision every minute.
That book reveal it facts accurately using great organize word or we can point out no rambling sentences
included. So if you are read the item hurriedly you can have whole details in it. Doesn't mean it only gives
you straight forward sentences but tough core information with wonderful delivering sentences. Having
Structured Finance: The Object Oriented Approach in your hand like getting the world in your arm, info in it
is not ridiculous 1. We can say that no guide that offer you world in ten or fifteen minute right but this book
already do that. So , this is good reading book. Hey there Mr. and Mrs. hectic do you still doubt in which?

Bessie Hall:

Don't be worry in case you are afraid that this book will certainly filled the space in your house, you can
have it in e-book way, more simple and reachable. This kind of Structured Finance: The Object Oriented
Approach can give you a lot of good friends because by you checking out this one book you have thing that
they don't and make a person more like an interesting person. This kind of book can be one of a step for you
to get success. This e-book offer you information that maybe your friend doesn't realize, by knowing more
than additional make you to be great people. So , why hesitate? Let me have Structured Finance: The Object
Oriented Approach.
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