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An Introduction to Financial Option Valuation:
Mathematics, Stochastics and Computation (Paperback)

By Desmond J. Higham

CAMBRIDGE UNIVERSITY PRESS, United Kingdom, 2015. Paperback. Condition: New. Language:
English. Brand new Book. 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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Reviews

This ebook may be worth purchasing. It really is rally intriguing throgh looking at period. You will not really feel monotony at at any moment of your time
(that's what catalogues are for regarding if you question me).
-- Agnes Jerde

Without doubt, this is the very best operate by any writer. I could possibly comprehended every little thing out of this created e pdf. Your daily life period
will likely be convert as soon as you full reading this ebook.
-- Lauryn Ledner
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You May Also Like

An Undergraduate Introduction to Financial Mathematics (3rd     
edition)
World Scientific Publishing Co Pte Ltd. Hardback. Condition: new. BRAND NEW, An Undergraduate Introduction to Financial
Mathematics (3rd edition), J. Robert Buchanan, This textbook provides an introduction to financial mathematics and financial
engineering for undergraduate students who have completed a three- or...

How to Solve Mathematical Problems   
(Paperback)
Dover Publications Inc., United States, 1995. Paperback. Condition: New. New edition. Language: English. Brand new Book. If you've
ever tried to solve mathematical problems without any idea how to go about it, this book is for you. It will improve your ability...

Financial Mathematics: An Introduction (Hardback)
Alpha Science International Ltd, United Kingdom, 2013. Hardback. Condition: New. Language: English. Brand new Book. "Introductory
Financial Mathematics" attempts to provide an introductory text on Financial Mathematics to cater to the needs of students at various
universities/ institutes in India and abroad....

Genuine new book Essentials of Leadership: Principles and Practice (4th Edition) (U.S.) Shiliboge. (U.S.(Chinese            
Edition)
paperback. Condition: New. Ship out in 2 business day, And Fast shipping, Free Tracking number will be provided aGer the
shipment.Paperback. Pub Date :2012-05-01 Pages: 280 Publisher: Welcome to Our Publishing House of Electronics Industry. service
and quality to your satisfaction. please...

An Introduction to Organic Lasers   
(Hardback)
ISTE Press Ltd - Elsevier Inc, United Kingdom, 2017. Hardback. Condition: New. Language: English. Brand new Book. One of the biggest
challenges of organic optoelectronics is the realization of the first organic laser diode (electrically pumped) which has a very strong
potential...

Heart Meditation: An Introduction to Gnostic Heart Meditation      
(Paperback)
Merhaby, United States, 2014. Paperback. Condition: New. Language: English. Brand new Book. This book is an introduction to the
ancient Gnostic science of Heart Meditation through the use of mystical rhythms. Over the last decades scientific research has
established the benefits of...
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