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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:

Vance Malik:

This Problems and Solutions in Mathematical Finance: Equity Derivatives, Volume 2 (The Wiley Finance
Series) tend to be reliable for you who want to become a successful person, why. The explanation of this
Problems and Solutions in Mathematical Finance: Equity Derivatives, Volume 2 (The Wiley Finance Series)
can be one of many great books you must have is actually giving you more than just simple looking at food
but feed you actually with information that possibly will shock your previous knowledge. This book is
usually handy, you can bring it just about everywhere and whenever your conditions throughout the e-book
and printed ones. Beside that this Problems and Solutions in Mathematical Finance: Equity Derivatives,
Volume 2 (The Wiley Finance Series) giving you an enormous of experience like rich vocabulary, giving
you trial run of critical thinking that we know it useful in your day task. So , let's have it and revel in reading.

Scott Barbour:

Reading a reserve can be one of a lot of exercise that everyone in the world adores. Do you like reading book
therefore. There are a lot of reasons why people fantastic. First reading a e-book will give you a lot of new
data. When you read a e-book you will get new information due to the fact book is one of a number of ways
to share the information or maybe their idea. Second, studying a book will make a person more imaginative.
When you studying a book especially fictional book the author will bring you to imagine the story how the
character types do it anything. Third, it is possible to share your knowledge to some others. When you read
this Problems and Solutions in Mathematical Finance: Equity Derivatives, Volume 2 (The Wiley Finance
Series), you may tells your family, friends and also soon about yours publication. Your knowledge can
inspire average, make them reading a e-book.

Sheila Powell:

The book untitled Problems and Solutions in Mathematical Finance: Equity Derivatives, Volume 2 (The
Wiley Finance Series) contain a lot of information on this. The writer explains the woman idea with easy
technique. The language is very easy to understand all the people, so do not necessarily worry, you can easy
to read it. The book was published by famous author. The author gives you in the new period of time of
literary works. It is easy to read this book because you can please read on your smart phone, or program, so
you can read the book in anywhere and anytime. If you want to buy the e-book, you can wide open their
official web-site and order it. Have a nice learn.

Dorothy Cropper:

In this particular era which is the greater individual or who has ability to do something more are more
valuable than other. Do you want to become among it? It is just simple strategy to have that. What you must
do is just spending your time little but quite enough to have a look at some books. One of several books in
the top collection in your reading list is usually Problems and Solutions in Mathematical Finance: Equity



Derivatives, Volume 2 (The Wiley Finance Series). This book and that is qualified as The Hungry Mountains
can get you closer in turning into precious person. By looking way up and review this reserve you can get
many advantages.
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