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An accessible guide to the multivariate time series
toolsused in numerous real-world applications
Multivariate Time Series Analysis: With R and
FinancialApplications is the much anticipated sequel
coming from one ofthe most influential and prominent
experts on the topic of timeseries. Through a
fundamental balance of theory and methodology,the
book supplies readers with a comprehensible approach
tofinancial econometric models and their applications to
real-worldempirical research. Differing from the
traditional approach to multivariate timeseries, the book
focuses on reader comprehension by
emphasizingstructural specification, which results in
simplified parsimoniousVAR MA modeling. Multivariate
Time Series Analysis: With R andFinancial Applications
utilizes the freely available Rsoftware package to explore
complex data and illustrate relatedcomputation and
analyses. Featuring the techniques and methodologyof
multivariate linear time series, stationary VAR models,
VAR MAtime series and models, unitroot process, factor
models, andfactor-augmented VAR models, the book
includes: • Over 300 examples and exercises to
reinforce thepresented content • User-friendly R
subroutines and research presentedthroughout to
demonstrate modern applications • Numerous datasets
and subroutines to provide readerswith a deeper
understanding of the material Multivariate Time Series
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Analysis is an ideal textbookfor graduate-level courses
on time series and quantitative financeand upperundergraduate level statistics courses in time series.The
book is also an indispensable reference for researchers
andpractitioners in business, finance, and econometrics.
College Algebra provides a comprehensive exploration
of algebraic principles and meets scope and sequence
requirements for a typical introductory algebra course.
The modular approach and richness of content ensure
that the book meets the needs of a variety of courses.
The text and images in this textbook are grayscale.
When the numbers just don't add up... Following in the
footsteps of the successful The Humongous Books of
Calculus Problems, bestselling author Michael Kelley
has taken a typical algebra workbook, and made notes in
the margins, adding missing steps and simplifying
concepts and solutions. Students will learn how to
interpret and solve 1000 problems as they are typically
presented in algebra courses-and become prepared to
solve those problems that were never discussed in class
but always seem to find their way onto exams.
Annotations throughout the text clarify each problem and
fill in missing steps needed to reach the solution, making
this book like no other algebra workbook on the market.
Essentials of Time Series for Financial Applications
serves as an agile reference for upper level students and
practitioners who desire a formal, easy-to-follow
introduction to the most important time series methods
applied in financial applications (pricing, asset
management, quant strategies, and risk management).
Real-life data and examples developed with EViews
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illustrate the links between the formal apparatus and the
applications. The examples either directly exploit the
tools that EViews makes available or use programs that
by employing EViews implement specific topics or
techniques. The book balances a formal framework with
as few proofs as possible against many examples that
support its central ideas. Boxes are used throughout to
remind readers of technical aspects and definitions and
to present examples in a compact fashion, with full
details (workout files) available in an on-line appendix.
The more advanced chapters provide discussion
sections that refer to more advanced textbooks or
detailed proofs. Provides practical, hands-on examples
in time-series econometrics Presents a more applicationoriented, less technical book on financial econometrics
Offers rigorous coverage, including technical aspects
and references for the proofs, despite being an
introduction Features examples worked out in EViews (9
or higher)
Stochastic calculus has important applications to
mathematical finance. This book will appeal to
practitioners and students who want an elementary
introduction to these areas. From the reviews: "As the
preface says, ‘This is a text with an attitude, and it is
designed to reflect, wherever possible and appropriate, a
prejudice for the concrete over the abstract’. This is also
reflected in the style of writing which is unusually lively
for a mathematics book." --ZENTRALBLATT MATH
Analysis, Geometry, and Modeling in Finance: Advanced
Methods in Option Pricing is the first book that applies
advanced analytical and geometrical methods used in
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physics and mathematics to the financial field. It even
obtains new results when only approximate and partial
solutions were previously available. Through the problem
of option pricing, the author introduces powerful tools
and methods, including differential geometry, spectral
decomposition, and supersymmetry, and applies these
methods to practical problems in finance. He mainly
focuses on the calibration and dynamics of implied
volatility, which is commonly called smile. The book
covers the Black–Scholes, local volatility, and stochastic
volatility models, along with the Kolmogorov,
Schrödinger, and Bellman–Hamilton–Jacobi equations.
Providing both theoretical and numerical results
throughout, this book offers new ways of solving financial
problems using techniques found in physics and
mathematics.
This book provides a comprehensive and systematic
approach to understanding GARCH time series models
and their applications whilst presenting the most
advanced results concerning the theory and practical
aspects of GARCH. The probability structure of standard
GARCH models is studied in detail as well as statistical
inference such as identification, estimation and tests.
The book also provides coverage of several extensions
such as asymmetric and multivariate models and looks
at financial applications. Key features: Provides up-todate coverage of the current research in the probability,
statistics and econometric theory of GARCH models.
Numerous illustrations and applications to real financial
series are provided. Supporting website featuring R
codes, Fortran programs and data sets. Presents a large
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collection of problems and exercises. This authoritative,
state-of-the-art reference is ideal for graduate students,
researchers and practitioners in business and finance
seeking to broaden their skills of understanding of
econometric time series models.
In today's world, we are increasingly exposed to the
words 'machine learning' (ML), a term which sounds like
a panacea designed to cure all problems ranging from
image recognition to machine language translation. Over
the past few years, ML has gradually permeated the
financial sector, reshaping the landscape of quantitative
finance as we know it.An Introduction to Machine
Learning in Quantitative Finance aims to demystify ML
by uncovering its underlying mathematics and showing
how to apply ML methods to real-world financial data. In
this book the authorsFeatured with the balance of
mathematical theorems and practical code examples of
ML, this book will help you acquire an in-depth
understanding of ML algorithms as well as hands-on
experience. After reading An Introduction to Machine
Learning in Quantitative Finance, ML tools will not be a
black box to you anymore, and you will feel confident in
successfully applying what you have learnt to empirical
financial data!

An introduction to the basic concepts of linear
algebra, along with an introduction to the techniques
of formal mathematics. Numerous worked examples
and exercises, along with precise statements of
definitions and complete proofs of every theorem,
make the text ideal for independent study.
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This textbook examines a broad range of problems
in science and engineering, describing key numerical
methods applied to real life. The case studies
presented are in such areas as data fitting, vehicle
route planning and optimal control, scheduling and
resource allocation, sensitivity calculations and worstcase analysis. Chapters are self-contained with
exercises provided at the end of most sections.
Nonlinear Optimization with Engineering Applications
is ideal for self-study and classroom use in
engineering courses at the senior undergraduate or
graduate level. The book will also appeal to postdocs
and advanced researchers interested in the
development and use of optimization algorithms.
By combining algebraic and graphical approaches
with practical business and personal finance
applications, South-Western's FINANCIAL
ALGEBRA, motivates high school students to
explore algebraic thinking patterns and functions in a
financial context. FINANCIAL ALGEBRA will help
your students achieve success by offering an
applications based learning approach incorporating
Algebra I, Algebra II, and Geometry topics. Authors
Gerver and Sgroi have spent more than 25 years
working with students of all ability levels and they
have found the most success when connecting math
to the real world. FINANCIAL ALGEBRA encourages
students to be actively involved in applying
mathematical ideas to their everyday lives. Important
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Notice: Media content referenced within the product
description or the product text may not be available
in the ebook version.
the mathematics of financial modeling & investment
management The Mathematics of Financial
Modeling & Investment Management covers a wide
range of technical topics in mathematics and financeenabling the investment management practitioner,
researcher, or student to fully understand the
process of financial decision-making and its
economic foundations. This comprehensive resource
will introduce you to key mathematical techniquesmatrix algebra, calculus, ordinary differential
equations, probability theory, stochastic calculus,
time series analysis, optimization-as well as show
you how these techniques are successfully
implemented in the world of modern finance. Special
emphasis is placed on the new mathematical tools
that allow a deeper understanding of financial
econometrics and financial economics. Recent
advances in financial econometrics, such as tools for
estimating and representing the tails of the
distributions, the analysis of correlation phenomena,
and dimensionality reduction through factor analysis
and cointegration are discussed in depth. Using a
wealth of real-world examples, Focardi and Fabozzi
simultaneously show both the mathematical
techniques and the areas in finance where these
techniques are applied. They also cover a variety of
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useful financial applications, such as: * Arbitrage
pricing * Interest rate modeling * Derivative pricing *
Credit risk modeling * Equity and bond portfolio
management * Risk management * And much more
Filled with in-depth insight and expert advice, The
Mathematics of Financial Modeling & Investment
Management clearly ties together financial theory
and mathematical techniques.
This book's primary objective is to educate aspiring
finance professionals about mathematics and
computation in the context of financial derivatives.
The authors offer a balance of traditional coverage
and technology to fill the void between highly
mathematical books and broad finance books. The
focus of this book is twofold: To partner mathematics
with corresponding intuition rather than diving so
deeply into the mathematics that the material is
inaccessible to many readers. To build reader
intuition, understanding and confidence through
three types of computer applications that help the
reader understand the mathematics of the models.
Unlike many books on financial derivatives requiring
stochastic calculus, this book presents the
fundamental theories based on only undergraduate
probability knowledge. A key feature of this book is
its focus on applying models in three programming
languages -R, Mathematica and EXCEL. Each of the
three approaches offers unique advantages. The
computer applications are carefully introduced and
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require little prior programming background. The
financial derivative models that are included in this
book are virtually identical to those covered in the
top financial professional certificate programs in
finance. The overlap of financial models between
these programs and this book is broad and deep.
This is a short book on the fundamental concepts of
the no-arbitrage theory of pricing financial
derivatives. Its scope is limited to the general
discrete setting of models for which the set of
possible states is finite and so is the set of possible
trading times--this includes the popular binomial tree
model. This setting has the advantage of being fairly
general while not requiring a sophisticated
understanding of analysis at the graduate level.
Topics include understanding the several variants of
"arbitrage," the fundamental theorems of asset
pricing in terms of martingale measures, and
applications to forwards and futures. The authors'
motivation is to present the material in a way that
clarifies as much as possible why the often
confusing basic facts are true. Therefore the ideas
are organized from a mathematical point of view with
the emphasis on understanding exactly what is
under the hood and how it works. Every effort is
made to include complete explanations and proofs,
and the reader is encouraged to work through the
exercises throughout the book. The intended
audience is students and other readers who have an
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undergraduate background in mathematics,
including exposure to linear algebra, some advanced
calculus, and basic probability. The book has been
used in earlier forms with students in the MS
program in Financial Mathematics at Florida State
University, and is a suitable text for students at that
level. Students who seek a second look at these
topics may also find this book useful. Table of
Contents: Overture: Single-Period Models / The
General Discrete Model / The Fundamental
Theorems of Asset Pricing / Forwards and Futures /
Incomplete Markets
By combining algebraic and graphical approaches
with practical business and personal finance
applications, FINANCIAL ALGEBRA, Second
Edition, motivates high school students to explore
algebraic thinking patterns and functions in a
financial context. FINANCIAL ALGEBRA, Second
Edition will help your students achieve success by
offering an applications based learning approach
incorporating Algebra I, Algebra II, and Geometry
topics. Authors Gerver and Sgroi have spent more
than 25 years working with students of all ability
levels and they have found the most success when
connecting math to the real world. With new
features, such as What’s the Problem?, FINANCIAL
ALGEBRA, Second Edition encourages students to
be actively involved in applying mathematical ideas
to their everyday lives. Important Notice: Media
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content referenced within the product description or
the product text may not be available in the ebook
version.
Presenting a brand new approach to teaching
consumer behaviour, Szmigin and Piacentini move
beyond traditional psychological learning to
acknowledge more holistic perspectives of consumer
behaviour and incorporate new areas of research,
such as Consumer Culture Theory, which are
enhancing ourunderstanding of this fascinating
subject. The latest behavioural, psychological and
sociological approaches are presented alongside
emerging techniques, such as neuromarketing, with
their application to marketing explicitly drawn out.
Theory is firmly set in context for students through
extensive use of international examples and
extended cases on topics such as repertoire
shopping in China, lifestyles of Indian consumers,
and learning about brands through Havaianas in
Brazil.Each chapter includes Consumer Insights
covering topics such as social media marketing in
the Netherlands, repositioning Lucozade in the UK,
and finding the right celebrity endorser. These
features bring together the themes discussed and
encourage students to engage with the material on a
morepractical level.Central to the book is the
recognition of how businesses and government are
likely to use knowledge of these theories and
techniques in marketing strategies and business
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decision making. Each chapter includes a
Practitioner Insight from a professional working in
marketing, advertising, government ora charity,
including Dubit, Thinkbox and Age UK to provide real
world views on the topics being discussed and the
possible future direction of these areas.The authors
acknowledge consumer behaviour as a research
discipline. To reflect this, Research Insights features
throughout each chapter include links to seminal
papers to present students with the opportunity to
take their learning further.The accompanying Online
Resource Centre provides superior ready-to-use
support for both students and lecturers: For
students:* Author blog, responding to changes within
the subject and supporting the currency of the
textbook;* Web links illustrating consumer behaviour
in practice including examples from print, video and
web;* Multiple choice questions with instant
feedback;* Links to seminal articles as highlighted in
the Research Insights feature; * Web exercises to
encourage students to test their knowledge and
apply their learning;* Flashcard glossary to test
understanding of key terms.For lecturers:*
Comprehensive customizable PowerPoint slides; *
Learning activities (including, more detailed
workshop-based activities, shorter lecture-based inclass exercises and suggestions for assessment
approaches)* An instructor's manual (containing
guidance on how to use the case studies and
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Practitioner Insights in class, indicative answers, and
some additional questions).
A surprisingly simple way for students to master any
subject--based on one of the world's most popular online
courses and the bestselling book A Mind for Numbers A Mind
for Numbers and its wildly popular online companion course
"Learning How to Learn" have empowered more than two
million learners of all ages from around the world to master
subjects that they once struggled with. Fans often wish they'd
discovered these learning strategies earlier and ask how they
can help their kids master these skills as well. Now in this
new book for kids and teens, the authors reveal how to make
the most of time spent studying. We all have the tools to learn
what might not seem to come naturally to us at first--the
secret is to understand how the brain works so we can unlock
its power. This book explains: • Why sometimes letting your
mind wander is an important part of the learning process •
How to avoid "rut think" in order to think outside the box •
Why having a poor memory can be a good thing • The value
of metaphors in developing understanding • A simple, yet
powerful, way to stop procrastinating Filled with illustrations,
application questions, and exercises, this book makes
learning easy and fun.
Math for Business & Finance: An Algebraic Approach
provides modern examples for students to understand
business mathematics and make connections with real-world
applications. The course covers mathematical concepts from
an algebraic approach, combined with Business applications.
Every chapter is devoted to a Personal Finance theme, with
topics that include Payroll and the Cost of Purchasing a
Home. There is also extensive integration of scientific
calculator notation, and also has the Wall Street Journal and
Kiplinger news clips that have been widely popular in Jeffrey
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Slater's other two Business Math texts. Connect is the only
integrated learning system that empowers students by
continuously adapting to deliver precisely what they need,
when they need it, and how they need it, so that your class
time is more engaging and effective.
BUSINESS LAW TODAY: STANDARD EDITION, 11E
combines the legal credibility, authoritativeness, and
comprehensiveness of a traditional business law book with
strong visual appeal and reader-friendly features. This book's
engaging, high-interest presentation is complemented by the
essential detail and information necessary to completely
explain business law topics. BUSINESS LAW TODAY:
STANDARD EDITION offers in a credible business law
source that you will want to read. The book explicitly meets
the AACSB curriculum requirements. This edition covers
contemporary topics that impact today’s business world,
such as the financial crisis and its impact on business law,
identity theft, immigration law, and diversity issues. Important
Notice: Media content referenced within the product
description or the product text may not be available in the
ebook version.
The goal of this textbook is to introduce students to the
stochastic analysis tools that play an increasing role in the
probabilistic approach to optimization problems, including
stochastic control and stochastic differential games. While
optimal control is taught in many graduate programs in
applied mathematics and operations research, the author was
intrigued by the lack of coverage of the theory of stochastic
differential games. This is the first title in SIAM?s Financial
Mathematics book series and is based on the author?s
lecture notes. It will be helpful to students who are interested
in stochastic differential equations (forward, backward,
forward-backward); the probabilistic approach to stochastic
control (dynamic programming and the stochastic maximum
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principle); and mean field games and control of
McKean?Vlasov dynamics. The theory is illustrated by
applications to models of systemic risk, macroeconomic
growth, flocking/schooling, crowd behavior, and predatory
trading, among others.
By combining algebraic and graphical approaches with
practical business and personal finance applications, SouthWestern's FINANCIAL ALGEBRA, motivates high school
students to explore algebraic thinking patterns and functions
in a financial context. FINANCIAL ALGEBRA will help your
students achieve success by offering an applications based
learning approach incorporating Algebra I, Algebra II, and
Geometry topics. Authors Robert Gerver and Richard Sgroi
have spent their 25+ year-careers teaching students of all
ability levels and they have found the most success when
math is connected to the real world. FINANCIAL ALGEBRA
encourages students to be actively involved in applying
mathematical ideas to their everyday live - credit, banking
insurance, the stock market, independent living and more!
Important Notice: Media content referenced within the product
description or the product text may not be available in the
ebook version.
Principles of Financial Engineering, Third Edition, is a highly
acclaimed text on the fast-paced and complex subject of
financial engineering. This updated edition describes the
"engineering" elements of financial engineering instead of the
mathematics underlying it. It shows how to use financial tools
to accomplish a goal rather than describing the tools
themselves. It lays emphasis on the engineering aspects of
derivatives (how to create them) rather than their pricing (how
they act) in relation to other instruments, the financial
markets, and financial market practices. This volume explains
ways to create financial tools and how the tools work together
to achieve specific goals. Applications are illustrated using
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real-world examples. It presents three new chapters on
financial engineering in topics ranging from commodity
markets to financial engineering applications in hedge fund
strategies, correlation swaps, structural models of default,
capital structure arbitrage, contingent convertibles, and how
to incorporate counterparty risk into derivatives pricing.
Poised midway between intuition, actual events, and financial
mathematics, this book can be used to solve problems in risk
management, taxation, regulation, and above all, pricing. A
solutions manual enhances the text by presenting additional
cases and solutions to exercises. This latest edition of
Principles of Financial Engineering is ideal for financial
engineers, quantitative analysts in banks and investment
houses, and other financial industry professionals. It is also
highly recommended to graduate students in financial
engineering and financial mathematics programs. The Third
Edition presents three new chapters on financial engineering
in commodity markets, financial engineering applications in
hedge fund strategies, correlation swaps, structural models of
default, capital structure arbitrage, contingent convertibles
and how to incorporate counterparty risk into derivatives
pricing, among other topics. Additions, clarifications, and
illustrations throughout the volume show these instruments at
work instead of explaining how they should act The solutions
manual enhances the text by presenting additional cases and
solutions to exercises
This master's-level introduction to mainstream credit risk
modelling balances rigorous theory with real-world, postcredit crisis examples.
Appropriate for one- or two-semester Advanced Engineering
Mathematics courses in departments of Mathematics and
Engineering. This clear, pedagogically rich book develops a
strong understanding of the mathematical principles and
practices that today's engineers and scientists need to know.
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Equally effective as either a textbook or reference manual, it
approaches mathematical concepts from a practical-use
perspective making physical applications more vivid and
substantial. Its comprehensive instructional framework
supports a conversational, down-to-earth narrative style
offering easy accessibility and frequent opportunities for
application and reinforcement.
Mathematics for Financial Analysis focuses on the application
of mathematics in financial analysis, including applications of
differentiation, logarithmic functions, and compounding. The
publication first ponders on equations and graphs, vectors
and matrices, and linear programming. Discussions focus on
duality and minimization problems, systems of linear
inequalities, linear programs, matrix inversion, properties of
matrices and vectors, vector products, equations and graphs,
higher dimensional spaces, distance in the plane, coordinate
geometry, and inequalities and absolute value. The text then
examines differential calculus, applications of differentiation,
and antidifferentiation and definite integration. Topics include
fundamental theorem of calculus, definite integral, profit
optimization in a monopoly, revenue from taxation, curve
sketching, concavity and points of inflection, and rules for
differentiation. The book examines the applications of
integration and differentiation and integration of exponential
and logarithmic functions, including exponential and
logarithmic functions, differentiation and integration of
logarithmic functions, and continuous compounding. The
publication is a valuable source of data for researchers
interested in the application of mathematics in financial
analysis.
Engineering Mathematics with Examples and Applications
provides a compact and concise primer in the field, starting
with the foundations, and then gradually developing to the
advanced level of mathematics that is necessary for all
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engineering disciplines. Therefore, this book's aim is to help
undergraduates rapidly develop the fundamental knowledge
of engineering mathematics. The book can also be used by
graduates to review and refresh their mathematical skills.
Step-by-step worked examples will help the students gain
more insights and build sufficient confidence in engineering
mathematics and problem-solving. The main approach and
style of this book is informal, theorem-free, and practical. By
using an informal and theorem-free approach, all fundamental
mathematics topics required for engineering are covered, and
readers can gain such basic knowledge of all important topics
without worrying about rigorous (often boring) proofs. Certain
rigorous proof and derivatives are presented in an informal
way by direct, straightforward mathematical operations and
calculations, giving students the same level of fundamental
knowledge without any tedious steps. In addition, this
practical approach provides over 100 worked examples so
that students can see how each step of mathematical
problems can be derived without any gap or jump in steps.
Thus, readers can build their understanding and
mathematical confidence gradually and in a step-by-step
manner. Covers fundamental engineering topics that are
presented at the right level, without worry of rigorous proofs
Includes step-by-step worked examples (of which 100+
feature in the work) Provides an emphasis on numerical
methods, such as root-finding algorithms, numerical
integration, and numerical methods of differential equations
Balances theory and practice to aid in practical problemsolving in various contexts and applications
Financial Algebra: Advanced Algebra with Financial
Applications is a substantive modeling course for all students
that teaches and uses advanced algebra in the content areas
of discretionary spending, banking, credit, auto and home
ownership, employment, taxes, investments,
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entrepreneurship, retirement, & budgeting. The program
draws upon selected topics from Advanced Algebra,
Geometry, Precalculus, Statistics and Probability. Students
need only an Algebra 1 prerequisite. The newest edition
includes the most recent IRS tax code updates and how they
affect our daily lives. Over the decades, the program has
proven to be a motivating, engaging, and rewarding
experience for all students.
Following the successful, 'The Humongous Books', in
calculus and algebra, bestselling author Mike Kelley takes a
typical statistics workbook, full of solved problems, and writes
notes in the margins, adding missing steps and simplifying
concepts and solutions. By learning how to interpret and
solve problems as they are presented in statistics courses,
students prepare to solve those difficult problems that were
never discussed in class but are always on exams. - With
annotated notes and explanations of missing steps
throughout, like no other statistics workbook on the market An award-winning former math teacher whose website
(calculus-help.com) reaches thousands every month,
providing exposure for all his books
COLLEGE ALGEBRA WITH APPLICATIONS FOR
BUSINESS AND LIFE SCIENCES, Second Edition, meets
the demand for courses that emphasize problem solving,
modeling, and real-world applications for business and the life
sciences. The authors provide a firm foundation in algebraic
concepts, and prompt students to apply their understanding
to relevant examples and applications they are likely to
encounter in college or in their careers. The program
addresses the needs of students at all levels--and in
particular those who may have struggled in previous algebra
courses--offering an abundance of examples and exercises
that reinforce concepts and make learning more dynamic.
The early introduction of functions in Chapter 1 ensures
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compatibility with syllabi and provides a framework for student
learning. Instructors can also opt to use graphing technology
as a tool for problem solving and for review or retention.
Important Notice: Media content referenced within the product
description or the product text may not be available in the
ebook version.
This book teaches multiple regression and time series and
how to use these to analyze real data in risk management
and finance.
A groundbreaking introduction to vectors, matrices, and least
squares for engineering applications, offering a wealth of
practical examples.
One of the best languages for the development of financial
engineering and instrument pricing applications is C++. This
book has several features that allow developers to write
robust, flexible and extensible software systems. The book is
an ANSI/ISO standard, fully object-oriented and interfaces
with many third-party applications. It has support for
templates and generic programming, massive reusability
using templates (?write once?) and support for legacy C
applications. In this book, author Daniel J. Duffy brings C++
to the next level by applying it to the design and
implementation of classes, libraries and applications for
option and derivative pricing models. He employs modern
software engineering techniques to produce industrialstrength applications: Using the Standard Template Library
(STL) in finance Creating your own template classes and
functions Reusable data structures for vectors, matrices and
tensors Classes for numerical analysis (numerical linear
algebra ?) Solving the Black Scholes equations, exact and
approximate solutions Implementing the Finite Difference
Method in C++ Integration with the ?Gang of Four? Design
Patterns Interfacing with Excel (output and Add-Ins) Financial
engineering and XML Cash flow and yield curves Included
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with the book is a CD containing the source code in the
Datasim Financial Toolkit. You can use this to get up to
speed with your C++ applications by reusing existing classes
and libraries. 'Unique... Let's all give a warm welcome to
modern pricing tools.' -- Paul Wilmott, mathematician, author
and fund manager

This new and expanded edition is intended to help
candidates prepare for entrance examinations in
mathematics and scientific subjects, including STEP
(Sixth Term Examination Paper). STEP is an
examination used by Cambridge Colleges for conditional
offers in mathematics. They are also used by some other
UK universities and many mathematics departments
recommend that their applicants practice on the past
papers even if they do not take the
examination.Advanced Problems in Mathematics bridges
the gap between school and university mathematics, and
prepares students for an undergraduate mathematics
course. The questions analysed in this book are all
based on past STEP questions and each question is
followed by a comment and a full solution. The
comments direct the reader's attention to key points and
put the question in its true mathematical context. The
solutions point students to the methodology required to
address advanced mathematical problems critically and
independently.This book is a must read for any student
wishing to apply to scientific subjects at university level
and for anyone interested in advanced mathematics.
This work was published by Saint Philip Street Press
pursuant to a Creative Commons license permitting
commercial use. All rights not granted by the work's
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license are retained by the author or authors.
This self-contained volume brings together a collection of
chapters by some of the most distinguished researchers
and practitioners in the field of mathematical finance and
financial engineering. Presenting state-of-the-art
developments in theory and practice, the book has realworld applications to fixed income models, credit risk
models, CDO pricing, tax rebates, tax arbitrage, and tax
equilibrium. It is a valuable resource for graduate
students, researchers, and practitioners in mathematical
finance and financial engineering.
This textbook aims to fill the gap between those that offer
a theoretical treatment without many applications and
those that present and apply formulas without
appropriately deriving them. The balance achieved will
give readers a fundamental understanding of key
financial ideas and tools that form the basis for building
realistic models, including those that may become
proprietary. Numerous carefully chosen examples and
exercises reinforce the student’s conceptual
understanding and facility with applications. The
exercises are divided into conceptual, application-based,
and theoretical problems, which probe the material
deeper. The book is aimed toward advanced
undergraduates and first-year graduate students who are
new to finance or want a more rigorous treatment of the
mathematical models used within. While no background
in finance is assumed, prerequisite math courses include
multivariable calculus, probability, and linear algebra.
The authors introduce additional mathematical tools as
needed. The entire textbook is appropriate for a single
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year-long course on introductory mathematical finance.
The self-contained design of the text allows for instructor
flexibility in topics courses and those focusing on
financial derivatives. Moreover, the text is useful for
mathematicians, physicists, and engineers who want to
learn finance via an approach that builds their financial
intuition and is explicit about model building, as well as
business school students who want a treatment of
finance that is deeper but not overly theoretical.
By combining algebraic and graphical approaches with
practical business and personal finance applications,
Financial Algebra offers an applications based learning
approach incorporating Algebra I, Algebra II, and
Geometry topics. Explanations and exercises encourage
students to be actively involved in applying mathematical
ideas to their everyday lives -- credit, banking insurance,
the stock market, independent living and more.
Financial Analytics with R sharpens readers' skills in timeseries, forecasting, portfolio selection, covariance
clustering, prediction, and derivative securities.
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