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Handbook of Quantitative Finance and Risk Management Cheng-Few Lee 2010-06-14 Quantitative
finance is a combination of economics, accounting, statistics, econometrics, mathematics, stochastic
process, and computer science and technology. Increasingly, the tools of financial analysis are being
applied to assess, monitor, and mitigate risk, especially in the context of globalization, market volatility,
and economic crisis. This two-volume handbook, comprised of over 100 chapters, is the most
comprehensive resource in the field to date, integrating the most current theory, methodology, policy, and
practical applications. Showcasing contributions from an international array of experts, the Handbook of
Quantitative Finance and Risk Management is unparalleled in the breadth and depth of its coverage.
Volume 1 presents an overview of quantitative finance and risk management research, covering the
essential theories, policies, and empirical methodologies used in the field. Chapters provide in-depth
discussion of portfolio theory and investment analysis. Volume 2 covers options and option pricing theory
and risk management. Volume 3 presents a wide variety of models and analytical tools. Throughout, the
handbook offers illustrative case examples, worked equations, and extensive references; additional features
include chapter abstracts, keywords, and author and subject indices. From "arbitrage" to "yield spreads,"
the Handbook of Quantitative Finance and Risk Management will serve as an essential resource for
academics, educators, students, policymakers, and practitioners.
Numerical Methods and Stochastics T. J. Lyons This volume represents the proceedings of the
Workshop on Numerical Methods and Stochastics held at The Fields Institute in April 1999. The goal of the
workshop was to identify emerging ideas in probability theory that influence future work in both probability
and numerical computation. The book focuses on new results and gives novel approaches to computational
problems based on the latest techniques from the theory of probability and stochastic processes. Three
papers discussparticle system approximations to solutions of the stochastic filtering problem. Two papers
treat particle system equations. The paper on ''rough paths'' describes how to generate good
approximations to stochastic integrals. An expository paper discusses a long-standing conjecture: the
stochastic fastdynamo effect. A final paper gives an analysis of the error in binomial and trinomial
approximations to solutions of the Black-Scholes stochastic differential equations. The book is intended for
graduate students and research mathematicians interested in probability theory.
Nonstationarity and the Modeling of Stock Prices and Exchange Rates Zhaohui Chen 1992
Dissertation Abstracts International 1999
Numerical Methods in Finance L. C. G. Rogers 1997-06-26 Numerical Methods in Finance describes a wide
variety of numerical methods used in financial analysis.
Binomial Models in Finance John van der Hoek 2006 This book deals with many topics in modern
financial mathematics in a way that does not use advanced mathematical tools and shows how these models
can be numerically implemented in a practical way. The book is aimed at undergraduate students, MBA
students, and executives who wish to understand and apply financial models in the spreadsheet computing
environment. The basic building block is the one-step binomial model where a known price today can take
one of two possible values at the next time. In this simple situation, risk neutral pricing can be defined and
the model can be applied to price forward contracts, exchange rate contracts, and interest rate derivatives.
The simple one-period framework can then be extended to multi-period models. The authors show how
binomial tree models can be constructed for several applications to bring about valuations consistent with
market prices. The book closes with a novel discussion of real options. John van der Hoek is Senior Lecturer
in Applied Mathematics at the University of Adelaide. He has developed courses in finance for a number of
years at various levels and is a regular plenary speaker at major conferences on Quantitative Finance.
Robert J. Elliott is RBC Financial Group Professor of Finance at the Haskayne School of Business at the
University of Calgary. He is the author of over 300 research papers and several books, including
Mathematics of Financial Markets, Second Edition (with P. Ekkehard Kopp), Stochastic Calculus and

Applications, Hidden Markov Models (with Lahkdar Aggoun and John Moore) and Measure Theory and
Filtering: Theory and Applications (with Lakhdar Aggoun). He is an Associate Editor of Mathematical
Finance, Stochastics and Stochastics Reports, Stochastic Analysis and Applications, and the Canadian
Applied Mathematics Quarterly.
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