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The worlds of Wall Street and The City have always held a certain allure, but in recent years have left an
indelible mark on the wider public consciousness and there has been a need to become more financially
literate. The quantitative nature of complex financial transactions makes them a fascinating subject area for
mathematicians of all types, whether for general interest or because of the enormous monetary rewards on
offer.

An Introduction to Quantitative Finance concerns financial derivatives - a derivative being a contract
between two entities whose value derives from the price of an underlying financial asset - and the
probabilistic tools that were developed to analyse them. The theory in the text is motivated by a desire to
provide a suitably rigorous yet accessible foundation to tackle problems the author encountered whilst
trading derivatives on Wall Street. The book combines an unusual blend of real-world derivatives trading
experience and rigorous academic background.

Probability provides the key tools for analysing and valuing derivatives. The price of a derivative is closely
linked to the expected value of its pay-out, and suitably scaled derivative prices are martingales,
fundamentally important objects in probability theory.

The prerequisite for mastering the material is an introductory undergraduate course in probability. The book
is otherwise self-contained and in particular requires no additional preparation or exposure to finance. It is
suitable for a one-semester course, quickly exposing readers to powerful theory and substantive problems.
The book may also appeal to students who have enjoyed probability and have a desire to see how it can be
applied. Signposts are given throughout the text to more advanced topics and to different approaches for
those looking to take the subject further.
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From reader reviews:

Mary Partee:

Now a day people who Living in the era everywhere everything reachable by interact with the internet and
the resources in it can be true or not demand people to be aware of each details they get. How people have to
be smart in having any information nowadays? Of course the solution is reading a book. Examining a book
can help men and women out of this uncertainty Information specially this An Introduction to Quantitative
Finance book as this book offers you rich data and knowledge. Of course the data in this book hundred per-
cent guarantees there is no doubt in it you know.

Heather Bencomo:

The experience that you get from An Introduction to Quantitative Finance may be the more deep you digging
the information that hide inside words the more you get enthusiastic about reading it. It doesn't mean that this
book is hard to comprehend but An Introduction to Quantitative Finance giving you thrill feeling of reading.
The copy writer conveys their point in a number of way that can be understood by anyone who read it
because the author of this book is well-known enough. This specific book also makes your personal
vocabulary increase well. So it is easy to understand then can go to you, both in printed or e-book style are
available. We recommend you for having this specific An Introduction to Quantitative Finance instantly.

Estelle Hicks:

The publication untitled An Introduction to Quantitative Finance is the publication that recommended to you
to read. You can see the quality of the reserve content that will be shown to a person. The language that
author use to explained their ideas are easily to understand. The article author was did a lot of research when
write the book, and so the information that they share to you is absolutely accurate. You also could possibly
get the e-book of An Introduction to Quantitative Finance from the publisher to make you more enjoy free
time.

Nicholas Valles:

People live in this new morning of lifestyle always try and and must have the time or they will get large
amount of stress from both daily life and work. So , if we ask do people have time, we will say absolutely
sure. People is human not a robot. Then we inquire again, what kind of activity are there when the spare time
coming to a person of course your answer will unlimited right. Then ever try this one, reading guides. It can
be your alternative with spending your spare time, often the book you have read is actually An Introduction
to Quantitative Finance.
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