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Teach Your Students How to Become Successful Working Quants

Quantitative Finance: A Simulation-Based Introduction Using Excel provides an introduction to
financial mathematics for students in applied mathematics, financial engineering, actuarial science, and
business administration. The text not only enables students to practice with the basic techniques of financial
mathematics, but it also helps them gain significant intuition about what the techniques mean, how they
work, and what happens when they stop working.

After introducing risk, return, decision making under uncertainty, and traditional discounted cash flow
project analysis, the book covers mortgages, bonds, and annuities using a blend of Excel simulation and
difference equation or algebraic formalism. It then looks at how interest rate markets work and how to model
bond prices before addressing mean variance portfolio optimization, the capital asset pricing model, options,
and value at risk (VaR). The author next focuses on binomial model tools for pricing options and the analysis
of discrete random walks. He also introduces stochastic calculus in a nonrigorous way and explains how to
simulate geometric Brownian motion. The text proceeds to thoroughly discuss options pricing, mostly in
continuous time. It concludes with chapters on stochastic models of the yield curve and incomplete markets
using simple discrete models.

Accessible to students with a relatively modest level of mathematical background, this book will guide your
students in becoming successful quants. It uses both hand calculations and Excel spreadsheets to analyze
plenty of examples from simple bond portfolios. The spreadsheets are available on the book’s CRC Press
web page.
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From reader reviews:

Jeffrey Thompson:

As people who live in typically the modest era should be change about what going on or info even
knowledge to make these keep up with the era which is always change and advance. Some of you maybe
may update themselves by reading books. It is a good choice in your case but the problems coming to an
individual is you don't know which one you should start with. This Quantitative Finance: A Simulation-
Based Introduction Using Excel is our recommendation so you keep up with the world. Why, because book
serves what you want and need in this era.

Leo Osborne:

This book untitled Quantitative Finance: A Simulation-Based Introduction Using Excel to be one of several
books that best seller in this year, honestly, that is because when you read this reserve you can get a lot of
benefit into it. You will easily to buy this kind of book in the book retail outlet or you can order it through
online. The publisher of this book sells the e-book too. It makes you quickly to read this book, because you
can read this book in your Touch screen phone. So there is no reason for you to past this e-book from your
list.

Pam Boyd:

A lot of people always spent their particular free time to vacation or even go to the outside with them loved
ones or their friend. Are you aware? Many a lot of people spent these people free time just watching TV, as
well as playing video games all day long. If you want to try to find a new activity that is look different you
can read any book. It is really fun for you. If you enjoy the book which you read you can spent 24 hours a
day to reading a publication. The book Quantitative Finance: A Simulation-Based Introduction Using Excel
it is very good to read. There are a lot of those who recommended this book. These folks were enjoying
reading this book. In the event you did not have enough space bringing this book you can buy the particular
e-book. You can m0ore quickly to read this book through your smart phone. The price is not to cover but this
book features high quality.

Arthur Johnson:

Your reading 6th sense will not betray a person, why because this Quantitative Finance: A Simulation-Based
Introduction Using Excel publication written by well-known writer who really knows well how to make
book that may be understand by anyone who read the book. Written in good manner for you, dripping every
ideas and composing skill only for eliminate your own hunger then you still uncertainty Quantitative
Finance: A Simulation-Based Introduction Using Excel as good book not merely by the cover but also from
the content. This is one guide that can break don't evaluate book by its deal with, so do you still needing one
more sixth sense to pick this kind of!? Oh come on your examining sixth sense already alerted you so why
you have to listening to one more sixth sense.
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