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This is a lively textbook providing a solid introduction to financial option valuation for undergraduate
students armed with a working knowledge of a first year calculus. Written in a series of short chapters, its
self-contained treatment gives equal weight to applied mathematics, stochastics and computational
algorithms. No prior background in probability, statistics or numerical analysis is required. Detailed
derivations of both the basic asset price model and the Black–Scholes equation are provided along with a
presentation of appropriate computational techniques including binomial, finite differences and in particular,
variance reduction techniques for the Monte Carlo method. Each chapter comes complete with
accompanying stand-alone MATLAB code listing to illustrate a key idea. Furthermore, the author has made
heavy use of figures and examples, and has included computations based on real stock market data.
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From reader reviews:

Nicole Rockwood:

As people who live in typically the modest era should be update about what going on or information even
knowledge to make these individuals keep up with the era which is always change and move ahead. Some of
you maybe can update themselves by studying books. It is a good choice in your case but the problems
coming to you actually is you don't know which one you should start with. This An Introduction to Financial
Option Valuation: Mathematics, Stochastics and Computation is our recommendation so you keep up with
the world. Why, as this book serves what you want and need in this era.

Rosalie Dietrich:

Information is provisions for people to get better life, information these days can get by anyone from
everywhere. The information can be a understanding or any news even an issue. What people must be
consider whenever those information which is inside former life are challenging be find than now's taking
seriously which one works to believe or which one often the resource are convinced. If you obtain the
unstable resource then you obtain it as your main information you will have huge disadvantage for you. All
those possibilities will not happen within you if you take An Introduction to Financial Option Valuation:
Mathematics, Stochastics and Computation as your daily resource information.

John Harris:

Reading a book tends to be new life style in this particular era globalization. With reading through you can
get a lot of information that may give you benefit in your life. Using book everyone in this world can easily
share their idea. Books can also inspire a lot of people. Lots of author can inspire their own reader with their
story or maybe their experience. Not only the storyline that share in the publications. But also they write
about the information about something that you need case in point. How to get the good score toefl, or how
to teach your kids, there are many kinds of book which exist now. The authors nowadays always try to
improve their talent in writing, they also doing some investigation before they write with their book. One of
them is this An Introduction to Financial Option Valuation: Mathematics, Stochastics and Computation.

Sara Pacheco:

Don't be worry for anyone who is afraid that this book will probably filled the space in your house, you
could have it in e-book method, more simple and reachable. This particular An Introduction to Financial
Option Valuation: Mathematics, Stochastics and Computation can give you a lot of pals because by you
looking at this one book you have factor that they don't and make you more like an interesting person. This
book can be one of a step for you to get success. This reserve offer you information that perhaps your friend
doesn't learn, by knowing more than other make you to be great persons. So , why hesitate? We need to have
An Introduction to Financial Option Valuation: Mathematics, Stochastics and Computation.
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