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	Quantitative Finance is expanding rapidly. One of the aspects ofthe recent financial crisis is that, given the complexity offinancial products, the demand for people with high numeracy skillsis likely to grow and this means more recognition will be given toQuantitative Finance in existing and new course structuresworldwide. Evidence has suggested that many holders of complexfinancial securities before the financial crisis did not havein-house experts or rely on a third-party in order to assess therisk exposure of their investments. Therefore, this experienceshows the need for better understanding of risk associate withcomplex financial securities in the future.


	The Mathematics of Derivative Securities with Applications inMATLAB provides readers with an introduction to probability theory,stochastic calculus and stochastic processes, followed bydiscussion on the application of that knowledge to solve complexfinancial problems such as pricing and hedging exotic options,pricing American derivatives, pricing and hedging under stochasticvolatility and an introduction to interest rates modelling.


	The book begins with an overview of MATLAB and the variouscomponents that will be used alongside it throughout the textbook.Following this, the first part of the book is an in depthintroduction to Probability theory, Stochastic Processes and ItoCalculus and Ito Integral. This is essential to fully understandsome of the mathematical concepts used in the following part of thebook. The second part focuses on financial engineering and guidesthe reader through the fundamental theorem of asset pricing usingthe Black and Scholes Economy and Formula, Options Pricing throughEuropean and American style options, summaries of Exotic Options,Stochastic Volatility Models and Interest rate Modelling. Topicscovered in this part are explained using MATLAB codes showing howthe theoretical models are used practically.


	Authored from an academic’s perspective, the book discussescomplex analytical issues and intricate financial instruments in away that it is accessible to postgraduate students with or withouta previous background in probability theory and finance. It iswritten to be the ideal primary reference book or a perfectcompanion to other related works. The book uses clear and detailedmathematical explanation accompanied by examples involving realcase scenarios throughout and provides MATLAB codes for a varietyof topics.
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Mac OS X Leopard Just the Steps For Dummies (Computer/Tech)For Dummies, 2007
Mac users have always been a loyal group, and for good reasons. Since Apple first started producing Macintosh computers in the 1980s, they’ve placed an emphasis on quality, ease-of-use, and stability. Modern Macs running the latest OS X operating system are among the most powerful and dependable personal computers you can buy, and...

	[image: ]	[image: ][image: The String Instrument Owner's Handbook]

The String Instrument Owner's HandbookRowman & Littlefield Publishers, 2015

	In The String Instrument Owner’s Guide, Michael Pagliaro surveys the complete “ownership life cycle” of bowed string instruments. A touchstone work for uninitiated and advanced players, The String Instrument Owner’s...
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Multivariate Statistical Quality Control Using R (SpringerBriefs in Statistics)Springer, 2012

	The intensive use of automatic data acquisition system and the use of cloud computing for process monitoring have led to an increased occurrence of industrial processes that utilize statistical process control and capability analysis. These analyses are performed almost exclusively with multivariate methodologies. The aim of this Brief is to...
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The Neurobiology of Olfaction (Frontiers in Neuroscience)CRC Press, 2009
Comprehensive Overview of Advances in Olfaction

The common belief is that human smell perception is much reduced compared with other mammals, so that whatever abilities are uncovered and investigated in animal research would have little significance for humans. However, new evidence from a variety of sources...
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ACT! 2007 For DummiesFor Dummies, 2006

    

    Manage your contacts, communicate, synchronize ACT! with Outlook, and more    

    You have a business or organization to run. ACT! is designed to make that easier, and this book helps you get your ACT! together. Here's how to set up...
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BEA WebLogic Workshop 8.1 Kick Start: Simplifying Java Web Applications and J2EESams Publishing, 2004
           BEA WebLogic Workshop 8.1 Kick Start shows you how to make J2EE programming easier, providing the fastest path to productivity with BEA WebLogic Workshop 8.1. The authors show how Workshop leverages the power of BEA WebLogic Platform 8.1, including WebLogic Server, WebLogic Portal, and...
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