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John Wiley and Sons Ltd, United Kingdom, 2006. Hardback. Condition: New. 1. Auflage. Language: English . Brand New Book. The world of
guantitative finance (QF) is one of the fastest growing areas of research and its practical applications to derivatives pricing problem. Since the
discovery of the famous Black-Scholes equation in the 1970 s we have seen a surge in the number of models for a wide range of products such
as plain and exotic options, interest rate derivatives, real options and many others. Gone are the days when it was possible to price these
derivatives analytically. For most problems we must resort to some kind of approximate method. In this book we employ partial differential
equations (PDE) to describe a range of one-factor and multi-factor derivatives products such as plain European and American options, multi-
asset options, Asian options, interest rate options and real options. PDE techniques allow us to create a framework for modeling complex and
interesting derivatives products. Having defined the PDE problem we then approximate it using the Finite Difference Method (FDM). This
method has been used for many application areas such as fluid dynamics, heat transfer, semiconductor simulation and astrophysics, to name
just a few. In this book we apply the same techniques to pricing real-life derivative products. We use both traditional (or well-known) methods
as well as a number of advanced schemes that are making their way into the QF literature: Crank-Nicolson, exponentially fitted and higher-
order schemes for one-factor and multi-factor optionsEarly exercise features and approximation using front-fixing, penalty and variational
methodsModelling stochastic volatility models using Splitting methodsCritique of ADI and Crank-Nicolson schemes; when they work and
when they don t workModelling jumps using Partial Integro Differential Equations (PIDE)Free and moving boundary value problems in QF
Included with the book is a CD containing information...
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paperback. Book Condition: New. Ship out in 2 business day, And Fast shipping, Free Tracking number will be provided after
the shipment.Paperback. Pub Date: Unknown in Publisher: China Children Press List Price: 13.00 yuan Author:...
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Environments for Outdoor Play: A Practical Guide to Making Space for Children (New edition)

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 bookis full of lots ofinspiring, practical, 'how...
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Grandpa Spanielson's Chicken Pox Stories: Story #1: The Octopus (I Can Read Book 2)

HarperCollins, 2005. Book Condition: New. Brand New, Unread Copy in Perfect Condition. A+ Customer Service! Summary:
Foreword by Raph Koster. Introduction. I. EXECUTIVE CONSIDERATIONS. 1. The Market. Do We Enter the Market? Basic
Considerations. How...
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Createspace, United States, 2014. Paperback. Book Condition: New. 229 x 152 mm. Language: English . Brand New Book *****
Printon Demand *****.Children s Weebies Family Halloween Night Book 20 starts to teach Pre-Schooland...
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Shiloh Kidz. BOARD BOOK. Book Condition: New. 1630587842 BRAND NEW!! MULTIPLE COPIES AVAILABLE. NEW CONDITION!!
100% MONEYBACK GUARANTEE!' BUYWITH CONFIDENCE! WE SHIP DAILY!!EXPEDITED SHIPPING AVAILABLE.
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