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M. Henrard : Interest Rate Modelling in the Multi-Curve Framework: Foundations, Evolution and
Implementation (Applied Quantitative Finance) before purchasing it in order to gage whether or not it would be
worth my time, and all praised Interest Rate Modelling in the Multi-Curve Framework: Foundations, Evolution and
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Implementation (Applied Quantitative Finance):

Following the financial crisis dramatic market changes, a new standard in interest rate modelling emerged, called the
multi-curve framework. The author provides a detailed analysis of the framework, through its foundations, evolution
and implementation. The book also covers recent extensions to collateral and stochastic spreads modelling.
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Research. Marc holds a PhD in Mathematics from the University of Louvain, Belgium. Prior to his career in finance he
was aresearch scientist and university lecturer for 8 years.Marc's research focuses on interest rate modelling and risk
management. He publishes on aregular basisin international finance journals and isaregular speaker at practitioner
andnbsp;academic conferences.



