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The Brazilian financial markets operate in a very different way to their G7 counterparts. Key differences
include onshore and offshore markets, exponential rates, business days day-counts and price formation from
the futures markets (instead of the cash markets). Quants, traders, structurers and risk professionals active in
this market need to understand these different dynamics in order to be able to effectively map these
peculiarities into standard financial engineering techniques and work effectively.
Brazilian Derivatives and Securities is a quantitative, applied guide to the offshore and onshore Brazilian
markets, with a focus on the financial instruments unique to the region. It offers a comprehensive
introduction to the key financial ‘archaeology’ in the Brazil context, exploring interest rates, FX and inflation
and key differences from G7 market finance. The book explores the dynamics of the local markets in detail,
including cash instruments when necessary and provides valuable guidance on managing unique situations,
from knowing what to do when the time series misbehaves, to how to distinguish volatility from structural
changes. Finally, the book introduces the region's unique financial instruments, as well as their pricing and
risk management needs. Techniques for interpolation and consistency among different curves are described
in detail, and heuristics for potential exposure calculations are developed.
Covering both introductory and complex topics, this book provides existing practitioners in Brazil, as well as
those interested in becoming involved in these markets, everything they need to understand the market
dynamics, risks, pricing and calibration of curves for all products currently available.
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From reader reviews:

Jamie Brewer:

Throughout other case, little men and women like to read book Brazilian Derivatives and Securities: Pricing
and Risk Management of FX and Interest-Rate Portfolios for Local and Global Markets. You can choose the
best book if you like reading a book. Given that we know about how is important some sort of book
Brazilian Derivatives and Securities: Pricing and Risk Management of FX and Interest-Rate Portfolios for
Local and Global Markets. You can add know-how and of course you can around the world by the book.
Absolutely right, since from book you can know everything! From your country until finally foreign or
abroad you may be known. About simple thing until wonderful thing you may know that. In this era, you can
open a book as well as searching by internet system. It is called e-book. You need to use it when you feel fed
up to go to the library. Let's read.

Alexandra Sauer:

This Brazilian Derivatives and Securities: Pricing and Risk Management of FX and Interest-Rate Portfolios
for Local and Global Markets tend to be reliable for you who want to be a successful person, why. The
reason of this Brazilian Derivatives and Securities: Pricing and Risk Management of FX and Interest-Rate
Portfolios for Local and Global Markets can be one of the great books you must have is usually giving you
more than just simple examining food but feed you actually with information that might be will shock your
prior knowledge. This book is actually handy, you can bring it everywhere you go and whenever your
conditions at e-book and printed ones. Beside that this Brazilian Derivatives and Securities: Pricing and Risk
Management of FX and Interest-Rate Portfolios for Local and Global Markets giving you an enormous of
experience like rich vocabulary, giving you trial of critical thinking that we understand it useful in your day
exercise. So , let's have it and revel in reading.

Bruce Crawford:

Do you one of the book lovers? If so, do you ever feeling doubt if you are in the book store? Attempt to pick
one book that you just dont know the inside because don't judge book by its include may doesn't work is
difficult job because you are afraid that the inside maybe not because fantastic as in the outside search likes.
Maybe you answer might be Brazilian Derivatives and Securities: Pricing and Risk Management of FX and
Interest-Rate Portfolios for Local and Global Markets why because the great cover that make you consider
with regards to the content will not disappoint you actually. The inside or content is fantastic as the outside
or cover. Your reading sixth sense will directly assist you to pick up this book.

Maryellen Tilley:

Reading a guide make you to get more knowledge as a result. You can take knowledge and information
originating from a book. Book is composed or printed or outlined from each source this filled update of



news. With this modern era like now, many ways to get information are available for anyone. From media
social including newspaper, magazines, science publication, encyclopedia, reference book, fresh and comic.
You can add your understanding by that book. Are you hip to spend your spare time to open your book? Or
just in search of the Brazilian Derivatives and Securities: Pricing and Risk Management of FX and Interest-
Rate Portfolios for Local and Global Markets when you necessary it?
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