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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:

Margie Sutton:

The book A Course in Financial Calculus can give more knowledge and information about everything you
want. So why must we leave the great thing like a book A Course in Financial Calculus? Wide variety you
have a different opinion about publication. But one aim this book can give many facts for us. It is absolutely
proper. Right now, try to closer with the book. Knowledge or info that you take for that, it is possible to give
for each other; it is possible to share all of these. Book A Course in Financial Calculus has simple shape
nevertheless, you know: it has great and big function for you. You can search the enormous world by open
up and read a guide. So it is very wonderful.

Nancy Baumgardner:

Hey guys, do you really wants to finds a new book to learn? May be the book with the concept A Course in
Financial Calculus suitable to you? The book was written by well-known writer in this era. The book untitled
A Course in Financial Calculusis the main of several books in which everyone read now. This book was
inspired lots of people in the world. When you read this reserve you will enter the new age that you ever
know just before. The author explained their thought in the simple way, and so all of people can easily to
comprehend the core of this book. This book will give you a wide range of information about this world
now. To help you see the represented of the world with this book.

June Slater:

You could spend your free time you just read this book this e-book. This A Course in Financial Calculus is
simple to create you can read it in the recreation area, in the beach, train in addition to soon. If you did not
possess much space to bring the particular printed book, you can buy often the e-book. It is make you better
to read it. You can save the book in your smart phone. So there are a lot of benefits that you will get when
you buy this book.

Anthony Lainez:

A lot of people said that they feel bored stiff when they reading a reserve. They are directly felt this when
they get a half portions of the book. You can choose the actual book A Course in Financial Calculus to make
your current reading is interesting. Your personal skill of reading ability is developing when you including
reading. Try to choose easy book to make you enjoy you just read it and mingle the idea about book and
looking at especially. It is to be 1st opinion for you to like to available a book and go through it. Beside that
the reserve A Course in Financial Calculus can to be your friend when you're experience alone and confuse
using what must you're doing of the time.
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