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Condition: New. Publisher/Verlag : LAP Lambert Academic Publishing  | Exercises and Applications | `Quantitative Finance&apos; is defined as
the science that uses and applies advanced mathematics to model the financial market. It has become an active topic that merg e the theory of
several areas: mathematics, statistics, finance, physics and computer science. In the present book a profound analysis of introductory topics is
covered in the first part throug h exercises, for equity, commodity, currency, fixed-income and credit derivatives. Each exercise is
comprehensive developed with fine detail. In the second part of the book two complex applications are provided: a multifactor Heath-Jarrow-
Morton, and the uncertain volatility model of Avellaneda-Levy-Paras. Alg orithms and prog ramming  codes are included to the reader for
checking  the theoretical results and for developing  his own models. | Format: Paperback | Lang uag e/Sprache: eng lish | 228 pp.
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