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AN UNDERGRADUATE INTRODUCTION TO FINANCIAL MATHEMATICS (3RD EDITION)

World Scientific Publishing Co Pte Ltd. Hardback. Condition: new. BRAND NEW, An Undergraduate Introduction to Financial Mathematics (3rd
edition), J. Robert Buchanan, This textbook provides an introduction to financial mathematics and financial engineering for undergraduate
students who have completed a three- or four-semester sequence of calculus courses. It introduces the theory of interest, discrete and continuous
random variables and probability, stochastic processes, linear programming, the Fundamental Theorem of Finance, option pricing, hedging, and
portfolio optimization. This third edition expands on the second by including a new chapter on the extensions of the Black-Scholes model of option
pricing and a greater number of exercises at the end of each chapter. More background material has been added to the other chapters, allowing the
textbook to better stand alone as an introduction to financial mathematics. The reader progresses from a solid grounding in multivariable calculus
through a derivation of the Black-Scholes equation, its solution, properties, and applications. The text attempts to be as self-contained as possible
without relying on advanced mathematical and statistical topics. The material presented in this book will adequately prepare the reader for
graduate-level study in mathematical finance.
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Related Books

Options Pricing and Portfolio Optimization: Modern Methods of Financial Mathematics (Hardback)
American Mathematical Society, United States, 2001. Hardback. Condition: New. Language: English. Brand new Book. Understanding
and working with the current models of financial markets requires a sound knowledge of the mathematical tools and ideas from...
Download eBook
»

How to Be a Man (Hardback)
HarperCollins Publishers, United Kingdom, 2018. Hardback. Condition: New. Language: English. Brand new Book. Are men supposed
to be fighters? Lovers? Hunter-gatherers? Fashionistas? Business gurus? Culinary experts? You're wrong if you think one man can't
be...
Download eBook
»

Introduction to Mathematical Finance: Discrete Time Models (Hardback)
John Wiley and Sons Ltd, United Kingdom, 1997. Hardback. Condition: New. Language: English. Brand new Book. This book is
designed to serve as a textbook for advanced undergraduate and beginning graduate students who seek a...
Download eBook
»

Financial Mathematics: An Introduction (Hardback)
Alpha Science International Ltd, United Kingdom, 2013. Hardback. Condition: New. Language: English. Brand new Book. "Introductory
Financial Mathematics" attempts to provide an introductory text on Financial Mathematics to cater to the needs of students at...
Download eBook
»

Introduction to Quantitative Finance: A Math Tool Kit (Hardback)
MIT Press Ltd, United States, 2010. Hardback. Condition: New. Language: English. Brand new Book. An introduction to many
mathematical topics applicable to quantitative finance that teaches how to "think in mathematics" rather than simply do...
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