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Springer New York Aug 2003, 2003. Buch. Condition: Neu. Neuware - Monte Carlo simulation has
become an essential tool in the pricing of derivative securities and in risk management. These
applications have, in turn, stimulated research into new Monte Carlo methods and renewed interest
in some older techniques.This book develops the use of Monte Carlo methods in finance and it also
uses simulation as a vehicle for presenting models and ideas from financial engineering. It divides
roughly into three parts. The first part develops the fundamentals of Monte Carlo methods, the
foundations of derivatives pricing, and the implementation of several of the most important models
used in financial engineering. The next part describes techniques for improving simulation
accuracy and efficiency. The final third of the book addresses special topics: estimating price
sensitivities, valuing American options, and measuring market risk and credit risk in financial
portfolios. The most important prerequisite is familiarity with the mathematical tools used to
specify and analyze continuous-time models in finance, in particular the key ideas of stochastic
calculus. Prior exposure to the basic principles of option pricing is useful but not essential. The
book is aimed at graduate students in financial engineering, researchers in Monte Carlo...
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ReviewsReviews

This composed book is excellent. This really is for all who statte that there had not been a worth reading through. Your life period will probably be change
as soon as you total looking over this ebook.
-- Cheyanne Barrows-- Cheyanne Barrows

The book is fantastic and great. I have go through and i also am certain that i will planning to read through once more once more down the road. Its been
printed in an exceedingly simple way and is particularly simply a?er i finished reading through this publication through which really changed me, change
the way i think.
-- Hank Powlowski-- Hank Powlowski
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It's Just a Date: How to Get 'em, How to Read 'em, and How to RockIt's Just a Date: How to Get 'em, How to Read 'em, and How to Rock
'em'em
HarperCollins Publishers. Paperback. Book Condition: new. BRAND NEW, It's Just a Date: How to Get 'em, How to Read 'em, and How
to Rock 'em, Greg Behrendt, Amiira Ruotola-Behrendt, A fabulous new guide to dating co-authored by Greg Behrendt, former writer
on...

Instrumentation and ControlInstrumentation and Control
SystemsSystems
Elsevier Science & Technology. Paperback. Book Condition: new. BRAND NEW PRINT ON DEMAND., Instrumentation and Control
Systems, William Bolton, In a clear and readable style, Bill Bolton addresses the basic principles of modern instrumentation and
control systems, including examples of the latest...

Dom's Dragon - Read it Yourself with Ladybird: LevelDom's Dragon - Read it Yourself with Ladybird: Level
22
Penguin Books Ltd. Paperback. Book Condition: new. BRAND NEW, Dom's Dragon - Read it Yourself with Ladybird: Level 2, Mandy Ross,
One day, Dom finds a little red egg and soon he is the owner of a friendly dragon called Glow! But...

Becoming a Spacewalker: My Journey to the StarsBecoming a Spacewalker: My Journey to the Stars
(Hardback)(Hardback)
Purdue University Press, United States, 2014. Hardback. Book Condition: New. 284 x 216 mm. Language: English . Brand New Book.
This nonfiction picture book is a children s version of NASA astronaut Jerry L. Ross s autobiography, Spacewalker: My Journey in
Space...

TJ new concept of the Preschool Quality Education Engineering: new happy learning young children (3-5 years old) daily learningTJ new concept of the Preschool Quality Education Engineering: new happy learning young children (3-5 years old) daily learning
book Intermediate (2)(Chinese Edition)book Intermediate (2)(Chinese Edition)
paperback. Book Condition: New. Ship out in 2 business day, And Fast shipping, Free Tracking number will be provided a?er the
shipment.Paperback. Pub Date :2005-09-01 Publisher: Chinese children before making Reading: All books are the Youth Pre-
employment Training software download generated pictures...

TJ new concept of the Preschool Quality Education Engineering the daily learning book of: new happy learning young children (3-5TJ new concept of the Preschool Quality Education Engineering the daily learning book of: new happy learning young children (3-5
years) Intermediate (3)(Chinese Edition)years) Intermediate (3)(Chinese Edition)
paperback. Book Condition: New. Ship out in 2 business day, And Fast shipping, Free Tracking number will be provided a?er the
shipment.Paperback. Pub Date :2005-09-01 Publisher: Chinese children before making Reading: All books are the Youth Pre-
employment Training software download generated pictures...
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