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Financial mathematics has recently enjoyed considerable interest on account of
itsimpact on the finance industry. In parallel, the theory of Lévy processes has
also seen many exciting devel opments. These powerful modelling tools allow the
user to model more complex phenomena, and are commonly applied to problems
in finance. Lévy Processes in Finance: Pricing Financial Derivatives takes a
practical approach to describing the theory of Lévy-based models, and features
many examples of how they may be used to solve problemsin finance.

* Provides an introduction to the use of Lévy processesin finance.

* Features many examples using real market data, with emphasis on the pricing
of financia derivatives.

* Covers anumber of key topics, including option pricing, Monte Carlo
simulations, stochastic volatility, exotic options and interest rate modelling.

* Includes many figuresto illustrate the theory and examples discussed.

* Avoids unnecessary mathematical formalities.

The book is primarily aimed at researchers and postgraduate students of
mathematical finance, economics and finance. The range of examples ensures the
book will make avaluable reference source for practitioners from the finance
industry including risk managers and financial product developers.
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Financial mathematics has recently enjoyed considerable interest on account of its impact on the finance
industry. In parallel, the theory of Lévy processes has also seen many exciting developments. These
powerful modelling tools allow the user to model more complex phenomena, and are commonly applied to
problemsin finance. Lévy Processesin Finance: Pricing Financial Derivatives takes a practical approach to
describing the theory of Lévy-based models, and features many examples of how they may be used to solve
problemsin finance.

* Provides an introduction to the use of Lévy processes in finance.

* Features many examples using real market data, with emphasis on the pricing of financial derivatives.

* Covers anumber of key topics, including option pricing, Monte Carlo simulations, stochastic volatility,
exotic options and interest rate modelling.

* Includes many figuresto illustrate the theory and examples discussed.

* Avoids unnecessary mathematical formalities.

The book is primarily aimed at researchers and postgraduate students of mathematical finance, economics
and finance. The range of examples ensures the book will make a valuable reference source for practitioners
from the finance industry including risk managers and financial product developers.
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Editorial Review

From the Back Cover

Financial mathematics has recently enjoyed considerable interest on account of its impact on the finance
industry. In parallel, the theory of Lévy processes has also seen many exciting developments. These
powerful modelling tools allow the user to model more complex phenomena, and are commonly applied to
problemsin finance. Lévy Processesin Finance: Pricing Financial Derivatives takes a practical approach to
describing the theory of Lévy-based models, and features many examples of how they may be used to solve
problemsin finance.

* Provides an introduction to the use of Lévy processes in finance.

* Features many examples using real market data, with emphasis on the pricing of financial derivatives.

* Covers anumber of key topics, including option pricing, Monte Carlo simulations, stochastic volatility,
exotic options and interest rate modelling.

* Includes many figuresto illustrate the theory and examples discussed.

* Avoids unnecessary mathematical formalities.

The book is primarily aimed at researchers and postgraduate students of mathematical finance, economics
and finance. The range of examples ensures the book will make a valuable reference source for practitioners
from the finance industry including risk managers and financial product developers.

Users Review
From reader reviews:
L onnie Hammer :

Book is definitely written, printed, or highlighted for everything. Y ou can know everything you want by a
publication. Book has a different type. As you may know that book isimportant point to bring us around the
world. Adjacent to that you can your reading ability was fluently. A guide Levy Processesin Finance:
Pricing Financial Derivatives will make you to possibly be smarter. Y ou can feel much more confidence if
you can know about every thing. But some of you think that will open or reading the book make you bored.
It isn't make you fun. Why they are often thought like that? Have you seeking best book or suited book with
you?

Genia Vanderford:

The fedling that you get from Levy Processes in Finance: Pricing Financial Derivatives could be the more
deep you rooting the information that hide inside the words the more you get thinking about reading it. It
does not mean that this book is hard to be aware of but Levy Processes in Finance: Pricing Financial
Derivatives giving you joy feeling of reading. The writer conveys their point in certain way that can be
understood through anyone who read the item because the author of this guide is well-known enough. This
particular book also makes your own personal vocabulary increase well. It is therefore easy to understand



then can go along with you, both in printed or e-book style are available. We recommend you for having that
Levy Processes in Finance: Pricing Financial Derivatives instantly.

Erik Garcia;

Reading can called thoughts hangout, why? Because when you are reading a book particularly book entitled
Levy Processes in Finance: Pricing Financial Derivatives your brain will drift away trough every dimension,
wandering in each aspect that maybe unfamiliar for but surely can be your mind friends. Imaging each and
every word written in a e-book then become one contact form conclusion and explanation that maybe you
never get just before. The Levy Processesin Finance: Pricing Financial Derivatives giving you another
experience more than blown away your head but also giving you useful details for your better life with this
era. So now let us show you the relaxing pattern at this point is your body and mind will be pleased when
you are finished studying it, like winning a sport. Do you want to try this extraordinary spending spare time
activity?

Thomas Manna:

This Levy Processesin Finance: Pricing Financial Derivativesis great guide for you because the content
which can be full of information for you who el se always deal with world and have to make decision every
minute. This specific book reveal it details accurately using great plan word or we can say no rambling
sentences inside. So if you are read the item hurriedly you can have whole datain it. Doesn't mean it only
givesyou straight forward sentences but hard core information with wonderful delivering sentences. Having
Levy Processesin Finance: Pricing Financial Derivativesin your hand like getting the world in your arm,
datainitisnot ridiculous one. We can say that no reserve that offer you world inside ten or fifteen small
right but this guide already do that. So, thisis good reading book. Hello Mr. and Mrs. occupied do you still
doubt that?
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