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This book covers fundamental concepts in financial markets and asset pricing such as hedging, arbitrage,
speculation in different markets, classical models for pricing of simple and complex derivatives,
mathematical foundations, managing and monitoring portfolios of derivatives in real time, etc. It explains
different applications of these concepts using real world examples. The book also covers topics like financial
markets and instruments, option pricing models, option pricing theory, exotic derivatives, second generation
options, etc. Written in a simple manner and amply supported by real world examples, questions and
exercises, the book will be of interest to students, academics and practitioners alike.

Financial Markets and Financial Instruments: Basic Concepts and Strategies●

Pricing Derivatives and Their Underlying Assets in a Discrete-Time Setting●

Option Pricing in a Continuous-Time Setting: Basic Models, Extensions and Applications●

Mathematical Foundations of Option Pricing Models in a Continuous-Time Setting: Basic Concepts and●

Extensions
Extensions of Option Pricing Theory to American Options and Interest Rate Instruments in a Continuous-●

Time Setting: Dividends, Coupons and Stochastic Interest Rates
Generalization of Option Pricing Models and Stochastic Volatility●

Option Pricing Models and Numerical Analysis●

Exotic Derivatives●
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From reader reviews:

Samual Larkin:

In this 21st century, people become competitive in each way. By being competitive currently, people have do
something to make them survives, being in the middle of often the crowded place and notice simply by
surrounding. One thing that often many people have underestimated this for a while is reading. That's why,
by reading a book your ability to survive enhance then having chance to stand than other is high. To suit your
needs who want to start reading any book, we give you this kind of Derivatives Risk Management & Value
book as beginner and daily reading reserve. Why, because this book is greater than just a book.

Nora Cordova:

This Derivatives Risk Management & Value are reliable for you who want to be considered a successful
person, why. The key reason why of this Derivatives Risk Management & Value can be one of several great
books you must have is usually giving you more than just simple studying food but feed a person with
information that perhaps will shock your preceding knowledge. This book is actually handy, you can bring it
all over the place and whenever your conditions throughout the e-book and printed versions. Beside that this
Derivatives Risk Management & Value giving you an enormous of experience like rich vocabulary, giving
you trial of critical thinking that we understand it useful in your day task. So , let's have it and luxuriate in
reading.

Ronald Hopkins:

Derivatives Risk Management & Value can be one of your basic books that are good idea. We recommend
that straight away because this reserve has good vocabulary that may increase your knowledge in
terminology, easy to understand, bit entertaining but still delivering the information. The article author
giving his/her effort that will put every word into pleasure arrangement in writing Derivatives Risk
Management & Value but doesn't forget the main position, giving the reader the hottest and based confirm
resource details that maybe you can be considered one of it. This great information can drawn you into brand
new stage of crucial thinking.

Megan Jordan:

Guide is one of source of knowledge. We can add our expertise from it. Not only for students but
additionally native or citizen want book to know the upgrade information of year to year. As we know those
books have many advantages. Beside we add our knowledge, can also bring us to around the world. By the
book Derivatives Risk Management & Value we can acquire more advantage. Don't someone to be creative
people? To be creative person must choose to read a book. Just simply choose the best book that suitable
with your aim. Don't always be doubt to change your life with that book Derivatives Risk Management &
Value. You can more inviting than now.
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