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This text is designed for first courses in financial calculus aimed at students with a good background in
mathematics. Key concepts such as martingales and change of measure are introduced in the discrete time
framework, allowing an accessible account of Brownian motion and stochastic calculus. The Black-Scholes
pricing formula is first derived in the simplest financial context. Subsequent chapters are devoted to
increasing the financial sophistication of the models and instruments. The final chapter introduces more
advanced topics including stock price models with jumps, and stochastic volatility. A large number of
exercises and examples illustrate how the methods and concepts can be applied to realistic financial
questions.
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From reader reviews:

Adam Nelson:

Why don't make it to become your habit? Right now, try to prepare your time to do the important act, like
looking for your favorite book and reading a publication. Beside you can solve your problem; you can add
your knowledge by the guide entitled A Course in Financial Calculus. Try to the actual book A Course in
Financial Calculus as your pal. It means that it can being your friend when you sense alone and beside
regarding course make you smarter than in the past. Yeah, it is very fortuned for yourself. The book makes
you more confidence because you can know almost everything by the book. So , let me make new
experience in addition to knowledge with this book.

Francis Rutland:

Have you spare time for a day? What do you do when you have more or little spare time? Yes, you can
choose the suitable activity intended for spend your time. Any person spent all their spare time to take a
stroll, shopping, or went to the particular Mall. How about open or even read a book allowed A Course in
Financial Calculus? Maybe it is to become best activity for you. You recognize beside you can spend your
time together with your favorite's book, you can cleverer than before. Do you agree with it is opinion or you
have some other opinion?

Leon King:

Spent a free time for you to be fun activity to complete! A lot of people spent their sparetime with their
family, or their own friends. Usually they accomplishing activity like watching television, about to beach, or
picnic inside the park. They actually doing ditto every week. Do you feel it? Do you want to something
different to fill your free time/ holiday? May be reading a book could be option to fill your no cost time/
holiday. The first thing that you'll ask may be what kinds of e-book that you should read. If you want to test
look for book, may be the reserve untitled A Course in Financial Calculus can be great book to read. May be
it can be best activity to you.

Samantha Green:

Are you kind of occupied person, only have 10 or perhaps 15 minute in your day time to upgrading your
mind expertise or thinking skill possibly analytical thinking? Then you are having problem with the book in
comparison with can satisfy your limited time to read it because all this time you only find publication that
need more time to be examine. A Course in Financial Calculus can be your answer because it can be read by
anyone who have those short spare time problems.
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