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Written by leading academics and practitioners in the field of financial mathematics, the purpose of this book
is to provide a unique combination of some of the most important and relevant theoretical and practical tools
from which any advanced undergraduate and graduate student, professional quant and researcher will
benefit. This book stands out from all other existing books in quantitative finance from the sheer impressive
range of ready-to-use software and accessible theoretical tools that are provided as a complete package. By
proceeding from simple to complex, the authors cover core topics in derivative pricing and risk management
in a style that is engaging, accessible and self-instructional. The book contains a wide spectrum of problems,
worked-out solutions, detailed methodologies and applied mathematical techniques for which anyone
planning to make a serious career in quantitative finance must master. In fact, core portions of the book’s
material originated and evolved after years of classroom lectures and computer laboratory courses taught in a
world-renowned professional Master’s program in mathematical finance. As a bonus to the reader, the book
also gives a detailed exposition on new cutting-edge theoretical techniques with many results in pricing
theory that are published here for the first time.

*Includes easy-to-implement VB/VBA numerical software libraries
*Proceeds from simple to complex in approaching pricing and risk management problems
*Provides analytical methods to derive cutting-edge pricing formulas for equity derivatives
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From reader reviews:

Carol Castaneda:

This Advanced Derivatives Pricing and Risk Management: Theory, Tools, and Hands-On Programming
Applications (Academic Press Advanced Finance) book is not really ordinary book, you have it then the
world is in your hands. The benefit you get by reading this book is definitely information inside this e-book
incredible fresh, you will get data which is getting deeper you read a lot of information you will get. That
Advanced Derivatives Pricing and Risk Management: Theory, Tools, and Hands-On Programming
Applications (Academic Press Advanced Finance) without we realize teach the one who looking at it become
critical in contemplating and analyzing. Don't possibly be worry Advanced Derivatives Pricing and Risk
Management: Theory, Tools, and Hands-On Programming Applications (Academic Press Advanced
Finance) can bring once you are and not make your case space or bookshelves' come to be full because you
can have it in the lovely laptop even mobile phone. This Advanced Derivatives Pricing and Risk
Management: Theory, Tools, and Hands-On Programming Applications (Academic Press Advanced
Finance) having very good arrangement in word and layout, so you will not feel uninterested in reading.

Sondra Spencer:

This book untitled Advanced Derivatives Pricing and Risk Management: Theory, Tools, and Hands-On
Programming Applications (Academic Press Advanced Finance) to be one of several books in which best
seller in this year, honestly, that is because when you read this guide you can get a lot of benefit in it. You
will easily to buy that book in the book retail store or you can order it via online. The publisher with this
book sells the e-book too. It makes you easier to read this book, since you can read this book in your Smart
phone. So there is no reason for you to past this book from your list.

Robert Banks:

The reason why? Because this Advanced Derivatives Pricing and Risk Management: Theory, Tools, and
Hands-On Programming Applications (Academic Press Advanced Finance) is an unordinary book that the
inside of the publication waiting for you to snap the idea but latter it will distress you with the secret this
inside. Reading this book beside it was fantastic author who else write the book in such amazing way makes
the content on the inside easier to understand, entertaining method but still convey the meaning fully. So , it
is good for you for not hesitating having this nowadays or you going to regret it. This excellent book will
give you a lot of rewards than the other book possess such as help improving your proficiency and your
critical thinking method. So , still want to delay having that book? If I have been you I will go to the book
store hurriedly.

Minerva Garrison:

Do you have something that you want such as book? The guide lovers usually prefer to decide on book like



comic, short story and the biggest you are novel. Now, why not striving Advanced Derivatives Pricing and
Risk Management: Theory, Tools, and Hands-On Programming Applications (Academic Press Advanced
Finance) that give your pleasure preference will be satisfied by simply reading this book. Reading habit all
over the world can be said as the means for people to know world far better then how they react when it
comes to the world. It can't be stated constantly that reading routine only for the geeky man or woman but
for all of you who wants to become success person. So , for all of you who want to start looking at as your
good habit, you may pick Advanced Derivatives Pricing and Risk Management: Theory, Tools, and Hands-
On Programming Applications (Academic Press Advanced Finance) become your starter.
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