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FM, chapter 13.1-13.3
PFE, chapter 23
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FM, chapter 13.4
PFE, chapter 23

Hull, chapter 9 Swaps 3
FM, chapter 13.5
PFE, chapter 24

Hull, chapter 11 NI'YOIX 4
FM, chapter 14
PFE, chapter 26

Hull, chapter 11 mifan 77mn 4
FM, chapter 14
PFE, chapter 26

Hull, chapter 13 BLACK & SCHOLES %1in 5
FM, chapters 15,16
PFE, chapter 25
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FM, 3™ edition
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FM, chapter 17
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John C. Hull, “Options, Futures, and other Derivatives”, Prentice-hall, Engelwhood Cliffs, New
Jersey, 2016 ("Hull").

Simon Benninga, "Principal of Finance in Excel", Second edition, Oxford University Press, New
York, 2008 ("PFE").

Simon Benninga, "Financial Modeling", third edition, The MIT Press, Cambridge, England, 2008
(IIFMII).
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