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By Jean-Philippe Bouchaud, Marc Potters

CAMBRIDGE UNIVERSITY PRESS, United Kingdom, 2009. Paperback. Condition: New. 2nd Revised
edition. Language: English . Brand New Book. Risk control and derivative pricing have become of
major concern to financial institutions, and there is a real need for adequate statistical tools to
measure and anticipate the amplitude of the potential moves of the financial markets.
Summarising theoretical developments in the field, this 2003 second edition has been substantially
expanded. Additional chapters now cover stochastic processes, Monte-Carlo methods, Black-Scholes
theory, the theory of the yield curve, and Minority Game. There are discussions on aspects of data
analysis, financial products, non-linear correlations, and herding, feedback and agent based
models. This book has become a classic reference for graduate students and researchers working in
econophysics and mathematical finance, and for quantitative analysts working on risk
management, derivative pricing and quantitative trading strategies.
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The ebook is simple in go through better to fully grasp. It is actually rally exciting throgh reading through period. It is extremely di icult to leave it before
concluding, once you begin to read the book.
-- Alexa nder  Ja cobi-- Alexa nder  Ja cobi

This composed pdf is wonderful. Indeed, it is actually perform, continue to an amazing and interesting literature. I found out this pdf from my i and dad
suggested this pdf to understand.
-- Sim eon Leg r os Sr .-- Sim eon Leg r os Sr .
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