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Detailed guidance on the mathematics behind equity derivatives

Problems and Solutions in Mathematical Finance Volume II is an innovative reference for quantitative
practitioners and students, providing guidance through a range of mathematical problems encountered in the
finance industry. This volume focuses solely on equity derivatives problems, beginning with basic problems
in derivatives securities before moving on to more advanced applications, including the construction of
volatility surfaces to price exotic options. By providing a methodology for solving theoretical and practical
problems, whilst explaining the limitations of financial models, this book helps readers to develop the skills
they need to advance their careers. The text covers a wide range of derivatives pricing, such as European,
American, Asian, Barrier and other exotic options. Extensive appendices provide a summary of important
formulae from calculus, theory of probability, and differential equations, for the convenience of readers.

As Volume II of the four-volume Problems and Solutions in Mathematical Finance series, this book
provides clear explanation of the mathematics behind equity derivatives, in order to help readers gain a
deeper understanding of their mechanics and a firmer grasp of the calculations.

Review the fundamentals of equity derivatives●

Work through problems from basic securities to advanced exotics pricing●

Examine numerical methods and detailed derivations of closed-form solutions●

Utilise formulae for probability, differential equations, and more●

Mathematical finance relies on mathematical models, numerical methods, computational algorithms and
simulations to make trading, hedging, and investment decisions. For the practitioners and graduate students
of quantitative finance, Problems and Solutions in Mathematical Finance Volume II provides essential
guidance principally towards the subject of equity derivatives.
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From reader reviews:

Gerald Morin:

Information is provisions for folks to get better life, information nowadays can get by anyone from
everywhere. The information can be a knowledge or any news even an issue. What people must be consider
if those information which is within the former life are hard to be find than now could be taking seriously
which one works to believe or which one the particular resource are convinced. If you receive the unstable
resource then you obtain it as your main information you will have huge disadvantage for you. All of those
possibilities will not happen inside you if you take Problems and Solutions in Mathematical Finance: Equity
Derivatives, Volume 2 (The Wiley Finance Series) as the daily resource information.

Dennis Rodriguez:

Do you have something that you like such as book? The publication lovers usually prefer to choose book like
comic, small story and the biggest the first is novel. Now, why not hoping Problems and Solutions in
Mathematical Finance: Equity Derivatives, Volume 2 (The Wiley Finance Series) that give your fun
preference will be satisfied by means of reading this book. Reading routine all over the world can be said as
the opportinity for people to know world better then how they react when it comes to the world. It can't be
explained constantly that reading practice only for the geeky particular person but for all of you who wants
to become success person. So , for all of you who want to start reading as your good habit, it is possible to
pick Problems and Solutions in Mathematical Finance: Equity Derivatives, Volume 2 (The Wiley Finance
Series) become your starter.

Jennifer Witherspoon:

In this age globalization it is important to someone to find information. The information will make anyone to
understand the condition of the world. The healthiness of the world makes the information quicker to share.
You can find a lot of sources to get information example: internet, paper, book, and soon. You will observe
that now, a lot of publisher this print many kinds of book. The actual book that recommended to your
account is Problems and Solutions in Mathematical Finance: Equity Derivatives, Volume 2 (The Wiley
Finance Series) this reserve consist a lot of the information with the condition of this world now. That book
was represented just how can the world has grown up. The terminology styles that writer use to explain it is
easy to understand. The particular writer made some study when he makes this book. This is why this book
suited all of you.

Troy Kemp:

That publication can make you to feel relax. That book Problems and Solutions in Mathematical Finance:
Equity Derivatives, Volume 2 (The Wiley Finance Series) was vibrant and of course has pictures on there.
As we know that book Problems and Solutions in Mathematical Finance: Equity Derivatives, Volume 2 (The
Wiley Finance Series) has many kinds or genre. Start from kids until young adults. For example Naruto or



Detective Conan you can read and believe you are the character on there. Therefore , not at all of book tend
to be make you bored, any it can make you feel happy, fun and rest. Try to choose the best book for you and
try to like reading that will.
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