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MATLAB Applications in MATLAB, Mario Cerrato, Quantitative Finance is
expanding rapidly. One of the aspects of the recent financial
crisis is that, given the complexity of financial products, the
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demand for people with high numeracy skills is likely to grow
and this means more recognition will be given to Quantitative
Finance in existing and new course structures worldwide.
Evidence has suggested that many holders of complex
financial securities before the financial crisis did not have in-
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house experts or rely on a third-party in order to assess the risk
exposure of their investments. Therefore, this experience shows
the need for better understanding of risk associate with
complex financial securities in the future. The Mathematics of
Derivative Securities with Applications in MATLAB provides
readers with an introduction to probability theory, stochastic
calculus and stochastic processes, followed by discussion on
the application of that knowledge to solve complex financial
problems such as pricing and hedging exotic options, pricing
American derivatives, pricing and hedging under stochastic
volatility and an introduction to interest rates modelling. The
book begins with an overview of MATLAB and the various
components that will...
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Reviews

Basically no phrases to clarify. It really is rally fascinating throgh reading time. Once you begin to read the book, it is
extremely difficult to leave it before concluding.
-- Anabel Zemlak

Absolutely essential go through book. It is actually loaded with knowledge and wisdom You can expect to like the way
the blogger compose this pdf.
-- Pascale Bernhard
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