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COMPUTATIONAL FINANCIAL MATHEMATICS

Springer Basel Ag Nov 2002, 2002. Buch. Book Condition: Neu. 228x174x28 mm. Neuware - Given the explosion of
interest in mathematical methods for solving problems in finance and trading, a great deal of research and
development is taking place in universities, large brokerage firms, and in the supporting trading soDware
industry. Mathematical advances have been made both analytically and numerically in finding practical
solutions. This book provides a comprehensive overview of existing and original material, about what
mathematics when allied with Mathematica can do for finance. Sophisticated theories are presented
systematically in a user-friendly style, and a powerful combination of mathematical rigor and Mathematica
programming. Three kinds of solution methods are emphasized: symbolic, numerical, and Monte-- Carlo.
Nowadays, only good personal computers are required to handle the symbolic and numerical methods that are
developed in this book. Key features: No previous knowledge of Mathematica programming is required The
symbolic, numeric, data management and graphic capabilities of Mathematica are fully utilized Monte--Carlo
solutions of scalar and multivariable SDEs are developed and utilized heavily in discussing trading issues such
as Black--Scholes hedging Black--Scholes and Dupire PDEs are solved symbolically and numerically Fast
numerical solutions to free boundary problems with details of their Mathematica realizations are provided
Comprehensive study of optimal portfolio diversification, including an original theory of optimal portfolio
hedging under non-Log-Normal asset price dynamics is presented The book is designed for the academic
community of instructors and students, and most importantly, will meet the everyday trading needs of
quantitatively inclined professional and individual investors.This book provides a beautiful overview of what
mathematics and Mathematica can do for finance. Sophisticated theories are presented in a rigorous but user-
friendly, practical style, which, with the programming capabilities of Mathematica, help the reader develop
good intuition in real trading. Key features: quick introduction to Mathematica...
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You May Also Like

In stru men tatio n  an d  C o n tro l Sy stems           
Elsevier Science & Technology. Paperback. Book Condition: new. BRAND NEW PRINT ON
DEMAND., Instrumentation and Control Systems, William Bolton, In a clear and readable style,
Bill Bolton addresses the basic principles of modern instrumentation and...
Read  Bo o k »  

EU  L aw  Directio n s ( Pap erb ack)       
Oxford University Press, United Kingdom, 2014. Paperback. Book Condition: New. 4th ed.. 242
x 188 mm. Language: English . Brand New Book. With a readable and modern writing style, EU
Law Directions clearly explains the...
Read  Bo o k »  

Pro grammin g in  D  
Ali Cehreli Dez 2015, 2015. Buch. Book Condition: Neu. 264x182x53 mm. This item is printed on
demand - Print on Demand Neuware - The main aim of this book is to teach D to readers...
Read  Bo o k »  

Psy ch o lo gisch es Testv erf ah ren       
Reference Series Books LLC Nov 2011, 2011. Taschenbuch. Book Condition: Neu. 249x191x7
mm. This item is printed on demand - Print on Demand Neuware - Quelle: Wikipedia. Seiten:
100. Kapitel: Myers-Briggs-Typindikator, Keirsey Temperament Sorter, DISG,...
Read  Bo o k »  

M u sic f o r C h ild ren  w ith  H earin g L o ss:  A  Reso u rce f o r Paren ts an d  Teach ers                                  
( Pap erb ack)  
Oxford University Press Inc, United States, 2014. Paperback. Book Condition: New. 228 x 156
mm. Language: English . Brand New Book. Written by an expert in the field who is both a
teacher and a...
Read  Bo o k »  
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Read ers C lu b h o u se Set B Wh at Do  Y o u  Say  ( Pap erb ack)               
Barron s Educational Series, United States, 2006. Paperback. Book Condition: New. Ann Losa
(illustrator). 142 x 13 mm. Language: English . Brand New Book. This is volume six, Reading
Level 2, in a comprehensive program
Do w n lo ad  Bo o k »      

Oxf o rd  Read in g Tree Read  w ith  BiN,  C h ip ,  an d  Kip p er:  Ph o n ics:  L ev el 3:  Su ch  a                          
Fu ss ( H ard b ack)    
Oxford University Press, United Kingdom, 2011. Hardback. Book Condition: New. 172 x 142
mm. Language: English . Brand New Book. Read With BiN, Chip and Kipper is the UK s best-
selling home reading series. It
Do w n lo ad  Bo o k »      

En v iro n men ts f o r Ou td o o r Play :  A  Practical Gu id e to  M akin g Sp ace f o r C h ild ren                        
( N ew  ed itio n )     
SAGE Publications Ltd. Paperback. Book Condition: new. BRAND NEW, Environments for
Outdoor Play: A Practical Guide to Making Space for Children (New edition), Theresa Casey,
'Theresa's book is full of lots of inspiring, practical, 'how
Do w n lo ad  Bo o k »      

Read  Write In c.  Ph o n ics:  Green  Set 1  Sto ry b o o k 3 Six Fish  ( Pap erb ack)                 
Oxford University Press, United Kingdom, 2016. Paperback. Book Condition: New. Tim
Archbold (illustrator). 197 x 78 mm. Language: N/A. Brand New Book. These engaging
Storybooks provide structured practice for children learning to read the Read
Do w n lo ad  Bo o k »      

Read  Write In c.  Ph o n ics:  Green  Set 1  Sto ry b o o k 2 M y  Do g N ed  ( Pap erb ack)                     
Oxford University Press, United Kingdom, 2016. Paperback. Book Condition: New. Tim
Archbold (illustrator). 210 x 148 mm. Language: N/A. Brand New Book. These engaging
Storybooks provide structured practice for children learning to read the Read
Do w n lo ad  Bo o k »      
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