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Detailed guidance on the mathematics behind equity derivatives

Problems and Solutions in Mathematical Finance Volume II is an innovative reference for quantitative
practitioners and students, providing guidance through a range of mathematical problems encountered in the
finance industry. This volume focuses solely on equity derivatives problems, beginning with basic problems
in derivatives securities before moving on to more advanced applications, including the construction of
volatility surfaces to price exotic options. By providing a methodology for solving theoretical and practical
problems, whilst explaining the limitations of financial models, this book helps readers to develop the skills
they need to advance their careers. The text covers a wide range of derivatives pricing, such as European,
American, Asian, Barrier and other exotic options. Extensive appendices provide a summary of important
formulae from calculus, theory of probability, and differential equations, for the convenience of readers.

As Volume II of the four-volume Problems and Solutions in Mathematical Finance series, this book
provides clear explanation of the mathematics behind equity derivatives, in order to help readers gain a
deeper understanding of their mechanics and a firmer grasp of the calculations.

Review the fundamentals of equity derivatives●

Work through problems from basic securities to advanced exotics pricing●

Examine numerical methods and detailed derivations of closed-form solutions●

Utilise formulae for probability, differential equations, and more●

Mathematical finance relies on mathematical models, numerical methods, computational algorithms and
simulations to make trading, hedging, and investment decisions. For the practitioners and graduate students
of quantitative finance, Problems and Solutions in Mathematical Finance Volume II provides essential
guidance principally towards the subject of equity derivatives.
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From reader reviews:

Roxanne Jimenez:

Book is to be different per grade. Book for children until eventually adult are different content. As it is
known to us that book is very important usually. The book Problems and Solutions in Mathematical Finance:
Equity Derivatives, Volume 2 (The Wiley Finance Series) had been making you to know about other
information and of course you can take more information. It is very advantages for you. The reserve
Problems and Solutions in Mathematical Finance: Equity Derivatives, Volume 2 (The Wiley Finance Series)
is not only giving you far more new information but also to become your friend when you really feel bored.
You can spend your spend time to read your e-book. Try to make relationship while using book Problems
and Solutions in Mathematical Finance: Equity Derivatives, Volume 2 (The Wiley Finance Series). You
never experience lose out for everything when you read some books.

Rose Villegas:

In this 21st one hundred year, people become competitive in each way. By being competitive currently,
people have do something to make all of them survives, being in the middle of the particular crowded place
and notice by means of surrounding. One thing that sometimes many people have underestimated that for a
while is reading. Yeah, by reading a reserve your ability to survive enhance then having chance to stand than
other is high. In your case who want to start reading some sort of book, we give you this kind of Problems
and Solutions in Mathematical Finance: Equity Derivatives, Volume 2 (The Wiley Finance Series) book as
nice and daily reading book. Why, because this book is more than just a book.

Terri Brown:

A lot of people always spent all their free time to vacation or even go to the outside with them family or their
friend. Are you aware? Many a lot of people spent many people free time just watching TV, or perhaps
playing video games all day long. If you need to try to find a new activity honestly, that is look different you
can read any book. It is really fun in your case. If you enjoy the book that you read you can spent all day
every day to reading a publication. The book Problems and Solutions in Mathematical Finance: Equity
Derivatives, Volume 2 (The Wiley Finance Series) it is rather good to read. There are a lot of individuals
who recommended this book. They were enjoying reading this book. In case you did not have enough space
bringing this book you can buy the actual e-book. You can m0ore quickly to read this book from your smart
phone. The price is not to fund but this book features high quality.

Mark Authement:

People live in this new day of lifestyle always aim to and must have the time or they will get great deal of
stress from both daily life and work. So , if we ask do people have time, we will say absolutely yes. People is
human not a robot. Then we question again, what kind of activity have you got when the spare time coming
to you of course your answer can unlimited right. Then do you try this one, reading publications. It can be



your alternative in spending your spare time, often the book you have read is usually Problems and Solutions
in Mathematical Finance: Equity Derivatives, Volume 2 (The Wiley Finance Series).
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