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DERIVATIVES MARKETS
Prentice Hall To be ﬁnancially literate in today's market, one must have a solid
understanding of derivatives concepts and instruments and the uses of those
instruments in corporations. The Third Edition has an accessible mathematical
presentation, and more importantly, helps readers gain intuition by linking theories
and concepts together with an engaging narrative that emphasizes the core
economic principles underlying the pricing and uses of derivatives.

DERIVATIVES MARKETS
For courses in options, futures, and derivatives. To be ﬁnancially literate in today's
market, business students must have a solid understanding of derivatives concepts
and instruments and the uses of those instruments in corporations. The Third Edition
has an accessible mathematical presentation, and more importantly, helps students
gain intuition by linking theories and concepts together with an engaging narrative
that emphasizes the core economic principles underlying the pricing and uses of
derivatives. The third edition has been updated to include new data and examples
throughout.
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FUNDAMENTALS OF DERIVATIVES MARKETS
Prentice Hall Fundamentals of Derivatives Markets is a succinct yet comprehensive
adaptation of the author's successful text, successful text, Derivatives Markets .
Streamlined for a broad range of undergraduate students, the approachable writing
style and accessible balance of theory and applications introduces essential
derivatives principles. By exploring various methods for valuing derivatives and by
discussing risk management strategies in real-world context, Fundamentals of
Derivatives Markets develops students' ﬁnancial literacy for today's corporate
environment. Introduction to Derivatives. Insurance, Hedging, and Simple Strategies:
An Introduction to Forwards and Options; Insurance, Collars, and Other Strategies;
Introduction to Risk Management. Forwards, Futures, and Swaps: Financial Forwards
and Futures; The Wide World of Futures Contracts; Interest Rates Forwards and
Futures; Swaps. Options: Parity and Other Option Relationships; Binomial Option
Pricing; The Black-Scholes Formula. Financial Engineering and Applications: Financial
Engineering and Security Design; Corporate Applications; Real Options. For all
readers interested in derivatives, options, and futures.

DETERMINISTIC AND STOCHASTIC TOPICS IN COMPUTATIONAL
FINANCE
World Scientiﬁc Publishing Company What distinguishes this book from other
texts on mathematical ﬁnance is the use of both probabilistic and PDEs tools to price
derivatives for both constant and stochastic volatility models, by which the reader
has the advantage of computing explicitly a large number of prices for European,
American and Asian derivatives.The book presents continuous time models for
ﬁnancial markets, starting from classical models such as Black-Scholes and evolving
towards the most popular models today such as Heston and VAR.A key feature of the
textbook is the large number of exercises, mostly solved, which are designed to help
the reader to understand the material.The book is based on the author's lectures on
topics on computational ﬁnance for senior and graduate students, delivered in USA
(Princeton University and EMU), Taiwan and Kuwait. The prerequisites are an
introductory course in stochastic calculus, as well as the usual calculus
sequence.The book is addressed to undergraduate and graduate students in Masters
of Finance programs as well as to those who wish to become more eﬃcient in their
practical applications.Topics covered:

FINANCIAL ANALYSIS, PLANNING & FORECASTING
THEORY AND APPLICATION THIRD
World Scientiﬁc Publishing Company This book is an introduction-level text that
reviews, discusses, and integrates both theoretical and practical corporate analysis
and planning. The ﬁeld can be divided into ﬁve parts: (1) Information and
Methodology for Financial Analysis; (2) Alternative Finance Theories and Cost of
Capital; (3) Capital Budgeting and Leasing Decisions; (4) Corporate Policies and their
Interrelationships; (5) Financial Planning and Forecasting. The theories used and
discussed in this book can be grouped into the following classical theoretical areas of
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corporate ﬁnance: (1) Pre-M&M Theory, (2) M&M Theory, (3) CAPM, and (4) Option
Pricing Theory (OPT). The interrelationships among these theories are carefully
analyzed. Real world examples are used to enrich the learning experience; and
alternative planning and forecasting models are used to show how the
interdisciplinary approach can be used to make meaningful ﬁnancial-management
decisions. In this third edition, we have extensively updated and expanded the topics
of ﬁnancial analysis, planning and forecasting. New chapters were added, and some
chapters combined to present a holistic view of the subject and much of the data
revised and updated.

EBOOK: PRINCIPLES OF CORPORATE FINANCE
McGraw Hill Ebook: Principles of Corporate Finance

SECURITY ANALYSIS, PORTFOLIO MANAGEMENT, AND FINANCIAL
DERIVATIVES
World Scientiﬁc Publishing Company Security Analysis, Portfolio Management,
and Financial Derivatives integrates the many topics of modern investment analysis.
It provides a balanced presentation of theories, institutions, markets, academic
research, and practical applications, and presents both basic concepts and advanced
principles. Topic coverage is especially broad: in analyzing securities, the authors
look at stocks and bonds, options, futures, foreign exchange, and international
securities. The discussion of ﬁnancial derivatives includes detailed analyses of
options, futures, option pricing models, and hedging strategies. A unique chapter on
market indices teaches students the basics of index information, calculation, and
usage and illustrates the important roles that these indices play in model formation,
performance evaluation, investment strategy, and hedging techniques. Complete
sections on program trading, portfolio insurance, duration and bond immunization,
performance measurements, and the timing of stock selection provide real-world
applications of investment theory. In addition, special topics, including equity risk
premia, simultaneous-equation approach for security valuation, and Itô's calculus,
are also included for advanced students and researchers.

FIXED INCOME MARKETS AND THEIR DERIVATIVES
South-Western Pub Features topics include: -Analysis of Treasury Markets
including the auction mechanisms covering discriminatory auctions and the
Treasury's experiment with uniform price auction.-Description and analysis of whenissued markets, interdealer broker markets, auctions and the secondary markets.Extensive coverage of bond mathematics with over 20 complete real-world
examples, including the application of bond mathematics to tracing and portfolio
management.

FINANCIAL ENGINEERING AND COMPUTATION
PRINCIPLES, MATHEMATICS, ALGORITHMS
Cambridge University Press A comprehensive text and reference, ﬁrst published
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in 2002, on the theory of ﬁnancial engineering with numerous algorithms for pricing,
risk management, and portfolio management.

STATISTICS AND DATA ANALYSIS FOR FINANCIAL ENGINEERING
WITH R EXAMPLES
Springer The new edition of this inﬂuential textbook, geared towards graduate or
advanced undergraduate students, teaches the statistics necessary for ﬁnancial
engineering. In doing so, it illustrates concepts using ﬁnancial markets and economic
data, R Labs with real-data exercises, and graphical and analytic methods for
modeling and diagnosing modeling errors. These methods are critical because
ﬁnancial engineers now have access to enormous quantities of data. To make use of
this data, the powerful methods in this book for working with quantitative
information, particularly about volatility and risks, are essential. Strengths of this
fully-revised edition include major additions to the R code and the advanced topics
covered. Individual chapters cover, among other topics, multivariate distributions,
copulas, Bayesian computations, risk management, and cointegration. Suggested
prerequisites are basic knowledge of statistics and probability, matrices and linear
algebra, and calculus. There is an appendix on probability, statistics and linear
algebra. Practicing ﬁnancial engineers will also ﬁnd this book of interest.

VISUAL QUANTITATIVE FINANCE
A NEW LOOK AT OPTION PRICING, RISK MANAGEMENT, AND
STRUCTURED SECURITIES
Pearson Education This book makes quantitative ﬁnance (almost) easy! Its new
visual approach makes quantitative ﬁnance accessible to a broad audience,
including those without strong backgrounds in math or ﬁnance. Michael Lovelady
introduces a simpliﬁed but powerful technique for calculating proﬁt probabilities and
graphically representing the outcomes. Lovelady's "pictures" highlight key
characteristics of structured securities such as the increased likelihood of proﬁts, the
level of virtual dividends being generated, and market risk exposures. After
explaining his visual approach, he applies it to one of today's hottest investing
trends: lower-volatility, higher-income strategies. Because of today's intense interest
in alternative investments and structured securities, this book reviews their unique
advantages to investors, managers and advisors of retail and institutional portfolios.
Visual Quantitative Finance focuses on key topics directly related to the design,
pricing and communication of structured securities, including stochastic price
projections and the framework underlying options pricing formulas. The key is
Lovelady's explicit use of probabilities in a spreadsheet format. By working directly
with the underlying assumptions, he transforms the Black-Scholes framework into
ﬁve columns of a simple Excel spreadsheet, with no complicated formulas -- making
structured securities far more intuitive to design, evaluate and manage. For all
investors, students, and ﬁnancial professionals who are interested in quantitative
ﬁnance, risk measurement, options pricing, structured securities, or ﬁnancial model
building - and for everyone who needs to explain these topics to someone else. For
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those with quantitative backgrounds, this guide oﬀers powerful new tools for design
and risk management, simplifying the design and evaluation of innovative
instruments. For everyone else, Lovelady makes the subject comprehensible for the
ﬁrst time.

VISUAL QUANTITATIVE FINANCE
A NEW LOOK AT OPTION PRICING, RISK MANAGEMENT, AND
STRUCTURED SECURITIES
FT Press This book makes quantitative ﬁnance (almost) easy! Its new visual
approach makes quantitative ﬁnance accessible to a broad audience, including those
without strong backgrounds in math or ﬁnance. Michael Lovelady introduces a
simpliﬁed but powerful technique for calculating proﬁt probabilities and graphically
representing the outcomes. Lovelady's "pictures" highlight key characteristics of
structured securities such as the increased likelihood of proﬁts, the level of virtual
dividends being generated, and market risk exposures. After explaining his visual
approach, he applies it to one of today's hottest investing trends: lower-volatility,
higher-income strategies. Because of today's intense interest in alternative
investments and structured securities, this book reviews their unique advantages to
investors, managers and advisors of retail and institutional portfolios. Visual
Quantitative Finance focuses on key topics directly related to the design, pricing and
communication of structured securities, including stochastic price projections and
the framework underlying options pricing formulas. The key is Lovelady's explicit use
of probabilities in a spreadsheet format. By working directly with the underlying
assumptions, he transforms the Black-Scholes framework into ﬁve columns of a
simple Excel spreadsheet, with no complicated formulas -- making structured
securities far more intuitive to design, evaluate and manage. For all investors,
students, and ﬁnancial professionals who are interested in quantitative ﬁnance, risk
measurement, options pricing, structured securities, or ﬁnancial model building - and
for everyone who needs to explain these topics to someone else. For those with
quantitative backgrounds, this guide oﬀers powerful new tools for design and risk
management, simplifying the design and evaluation of innovative instruments. For
everyone else, Lovelady makes the subject comprehensible for the ﬁrst time.

151 TRADING STRATEGIES
Springer The book provides detailed descriptions, including more than 550
mathematical formulas, for more than 150 trading strategies across a host of asset
classes and trading styles. These include stocks, options, ﬁxed income, futures, ETFs,
indexes, commodities, foreign exchange, convertibles, structured assets, volatility,
real estate, distressed assets, cash, cryptocurrencies, weather, energy, inﬂation,
global macro, infrastructure, and tax arbitrage. Some strategies are based on
machine learning algorithms such as artiﬁcial neural networks, Bayes, and k-nearest
neighbors. The book also includes source code for illustrating out-of-sample
backtesting, around 2,000 bibliographic references, and more than 900 glossary,
acronym and math deﬁnitions. The presentation is intended to be descriptive and

5

6

pedagogical and of particular interest to ﬁnance practitioners, traders, researchers,
academics, and business school and ﬁnance program students.

HANDBOOK OF QUANTITATIVE FINANCE AND RISK MANAGEMENT
Springer Science & Business Media Quantitative ﬁnance is a combination of
economics, accounting, statistics, econometrics, mathematics, stochastic process,
and computer science and technology. Increasingly, the tools of ﬁnancial analysis
are being applied to assess, monitor, and mitigate risk, especially in the context of
globalization, market volatility, and economic crisis. This two-volume handbook,
comprised of over 100 chapters, is the most comprehensive resource in the ﬁeld to
date, integrating the most current theory, methodology, policy, and practical
applications. Showcasing contributions from an international array of experts, the
Handbook of Quantitative Finance and Risk Management is unparalleled in the
breadth and depth of its coverage. Volume 1 presents an overview of quantitative
ﬁnance and risk management research, covering the essential theories, policies, and
empirical methodologies used in the ﬁeld. Chapters provide in-depth discussion of
portfolio theory and investment analysis. Volume 2 covers options and option pricing
theory and risk management. Volume 3 presents a wide variety of models and
analytical tools. Throughout, the handbook oﬀers illustrative case examples, worked
equations, and extensive references; additional features include chapter abstracts,
keywords, and author and subject indices. From "arbitrage" to "yield spreads," the
Handbook of Quantitative Finance and Risk Management will serve as an essential
resource for academics, educators, students, policymakers, and practitioners.

MANAGED BY THE MARKETS
HOW FINANCE RE-SHAPED AMERICA
OUP Oxford The current economic crisis reveals just how central ﬁnance has
become to American life. Problems with obscure securities created on Wall Street
radiated outward to threaten the retirement security of pensioners in Florida and
Arizona, the homes and college savings of families in Detroit and Southern California,
and ultimately the global economy itself. The American government took on vast
new debt to bail out the ﬁnancial system, while the government-owned investment
funds of Kuwait, Abu Dhabi, Malaysia, and China bought up much of what was left of
Wall Street. How did we get into this mess, and what does it all mean? Managed by
the Markets explains how ﬁnance replaced manufacturing at the center of the
American economy and how its inﬂuence has seeped into daily life. From
corporations operated to create shareholder value, to banks that became portals to
ﬁnancial markets, to governments seeking to regulate or proﬁt from footloose
capital, to households with savings, pensions, and mortgages that rise and fall with
the market, life in post-industrial America is tied to ﬁnance to an unprecedented
degree. Managed by the Markets provides a guide to how we got here and unpacks
the consequences of linking the well-being of society too closely to ﬁnancial markets.
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A FACTOR MODEL APPROACH TO DERIVATIVE PRICING
CRC Press Written in a highly accessible style, A Factor Model Approach to
Derivative Pricing lays a clear and structured foundation for the pricing of derivative
securities based upon simple factor model related absence of arbitrage ideas. This
unique and unifying approach provides for a broad treatment of topics and models,
including equity, interest-rate, and credit derivatives, as well as hedging and treebased computational methods, but without reliance on the heavy prerequisites that
often accompany such topics. Key features A single fundamental absence of
arbitrage relationship based on factor models is used to motivate all the results in
the book A structured three-step procedure is used to guide the derivation of
absence of arbitrage equations and illuminate core underlying concepts Brownian
motion and Poisson process driven models are treated together, allowing for a broad
and cohesive presentation of topics The ﬁnal chapter provides a new approach to
risk neutral pricing that introduces the topic as a seamless and natural extension of
the factor model approach Whether being used as text for an intermediate level
course in derivatives, or by researchers and practitioners who are seeking a better
understanding of the fundamental ideas that underlie derivative pricing, readers will
appreciate the book’s ability to unify many disparate topics and models under a
single conceptual theme. James A Primbs is an Associate Professor of Finance at the
Mihaylo College of Business and Economics at California State University, Fullerton.

AN ENGINE, NOT A CAMERA
HOW FINANCIAL MODELS SHAPE MARKETS
MIT Press In An Engine, Not a Camera, Donald MacKenzie argues that the
emergence of modern economic theories of ﬁnance aﬀected ﬁnancial markets in
fundamental ways. These new, Nobel Prize-winning theories, based on elegant
mathematical models of markets, were not simply external analyses but intrinsic
parts of economic processes. Paraphrasing Milton Friedman, MacKenzie says that
economic models are an engine of inquiry rather than a camera to reproduce
empirical facts. More than that, the emergence of an authoritative theory of ﬁnancial
markets altered those markets fundamentally. For example, in 1970, there was
almost no trading in ﬁnancial derivatives such as "futures." By June of 2004,
derivatives contracts totaling $273 trillion were outstanding worldwide. MacKenzie
suggests that this growth could never have happened without the development of
theories that gave derivatives legitimacy and explained their complexities.
MacKenzie examines the role played by ﬁnance theory in the two most serious crises
to hit the world's ﬁnancial markets in recent years: the stock market crash of 1987
and the market turmoil that engulfed the hedge fund Long-Term Capital
Management in 1998. He also looks at ﬁnance theory that is somewhat beyond the
mainstream—chaos theorist Benoit Mandelbrot's model of "wild" randomness.
MacKenzie's pioneering work in the social studies of ﬁnance will interest anyone who
wants to understand how America's ﬁnancial markets have grown into their current
form.
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STOCHASTIC ANALYSIS FOR FINANCE WITH SIMULATIONS
Springer This book is an introduction to stochastic analysis and quantitative
ﬁnance; it includes both theoretical and computational methods. Topics covered are
stochastic calculus, option pricing, optimal portfolio investment, and interest rate
models. Also included are simulations of stochastic phenomena, numerical solutions
of the Black–Scholes–Merton equation, Monte Carlo methods, and time series. Basic
measure theory is used as a tool to describe probabilistic phenomena. The level of
familiarity with computer programming is kept to a minimum. To make the book
accessible to a wider audience, some background mathematical facts are included in
the ﬁrst part of the book and also in the appendices. This work attempts to bridge
the gap between mathematics and ﬁnance by using diagrams, graphs and
simulations in addition to rigorous theoretical exposition. Simulations are not only
used as the computational method in quantitative ﬁnance, but they can also
facilitate an intuitive and deeper understanding of theoretical concepts. Stochastic
Analysis for Finance with Simulations is designed for readers who want to have a
deeper understanding of the delicate theory of quantitative ﬁnance by doing
computer simulations in addition to theoretical study. It will particularly appeal to
advanced undergraduate and graduate students in mathematics and business, but
not excluding practitioners in ﬁnance industry.

LECTURES ON CORPORATE FINANCE
SECOND EDITION
World Scientiﬁc Publishing Company This course of lectures introduces students
to elementary concepts of corporate ﬁnance using a more systematic approach than
is generally found in other textbooks. Axioms are ﬁrst highlighted and the
implications of these important concepts are studied afterwards. These implications
are used to answer questions about corporate ﬁnance, including issues related to
derivatives pricing, state-price probabilities, dynamic hedging, dividends, capital
structure decisions, and risk and incentive management. Numerical examples are
provided, and the mathematics is kept simple throughout. In this second edition,
explanations have been improved, based on the authors' experience teaching the
material, especially concerning the scope of state-price probabilities in Chapter 12.
There is also a new Chapter 22: Fourteen Insights.

HANDBOOK OF FINANCIAL ECONOMETRICS, MATHEMATICS,
STATISTICS, AND MACHINE LEARNING (IN 4 VOLUMES)
World Scientiﬁc This four-volume handbook covers important concepts and tools
used in the ﬁelds of ﬁnancial econometrics, mathematics, statistics, and machine
learning. Econometric methods have been applied in asset pricing, corporate
ﬁnance, international ﬁnance, options and futures, risk management, and in stress
testing for ﬁnancial institutions. This handbook discusses a variety of econometric
methods, including single equation multiple regression, simultaneous equation
regression, and panel data analysis, among others. It also covers statistical
distributions, such as the binomial and log normal distributions, in light of their
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applications to portfolio theory and asset management in addition to their use in
research regarding options and futures contracts.In both theory and methodology,
we need to rely upon mathematics, which includes linear algebra, geometry,
diﬀerential equations, Stochastic diﬀerential equation (Ito calculus), optimization,
constrained optimization, and others. These forms of mathematics have been used
to derive capital market line, security market line (capital asset pricing model),
option pricing model, portfolio analysis, and others.In recent times, an increased
importance has been given to computer technology in ﬁnancial research. Diﬀerent
computer languages and programming techniques are important tools for empirical
research in ﬁnance. Hence, simulation, machine learning, big data, and ﬁnancial
payments are explored in this handbook.Led by Distinguished Professor Cheng Few
Lee from Rutgers University, this multi-volume work integrates theoretical,
methodological, and practical issues based on his years of academic and industry
experience.

APPLIED CORPORATE FINANCE, 4TH EDITION
Wiley Global Education Aswath Damodaran, distinguished author, Professor of
Finance, and David Margolis, Teaching Fellow at the NYU Stern School of Business,
have delivered the newest edition of Applied Corporate Finance. This readable text
provides the practical advice students and practitioners need rather than a sole
concentration on debate theory, assumptions, or models. Like no other text of its
kind, Applied Corporate Finance, 4th Edition applies corporate ﬁnance to real
companies. It now contains six real-world core companies to study and follow.
Business decisions are classiﬁed for students into three groups: investment,
ﬁnancing, and dividend decisions.

THE ECONOMETRICS OF FINANCIAL MARKETS
Princeton University Press The past twenty years have seen an extraordinary
growth in the use of quantitative methods in ﬁnancial markets. Finance professionals
now routinely use sophisticated statistical techniques in portfolio management,
proprietary trading, risk management, ﬁnancial consulting, and securities regulation.
This graduate-level textbook is intended for PhD students, advanced MBA students,
and industry professionals interested in the econometrics of ﬁnancial modeling. The
book covers the entire spectrum of empirical ﬁnance, including: the predictability of
asset returns, tests of the Random Walk Hypothesis, the microstructure of securities
markets, event analysis, the Capital Asset Pricing Model and the Arbitrage Pricing
Theory, the term structure of interest rates, dynamic models of economic
equilibrium, and nonlinear ﬁnancial models such as ARCH, neural networks,
statistical fractals, and chaos theory. Each chapter develops statistical techniques
within the context of a particular ﬁnancial application. This exciting new text
contains a unique and accessible combination of theory and practice, bringing stateof-the-art statistical techniques to the forefront of ﬁnancial applications. Each
chapter also includes a discussion of recent empirical evidence, for example, the
rejection of the Random Walk Hypothesis, as well as problems designed to help
readers incorporate what they have read into their own applications.
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EBOOK: ESSENTIALS OF INVESTMENTS: GLOBAL EDITION
McGraw Hill Introducing... Essentials of Investments, 9th Global Edition, by Zvi
Bodie, Alex Kane and Alan J. Marcus. We are pleased to present this Global Edition,
which has been developed speciﬁcally to meet the needs of international Investment
students. A market leader in the ﬁeld, this text emphasizes asset allocation while
presenting the practical applications of investment theory without unnecessary
mathematical detail. The ninth edition includes new coverage on the roots and
fallout from the recent ﬁnancial crisis and provides increased content on the changes
in market structure and trading technology. Enhancements to this new Global Edition
include: - New ‘On the market front’ boxes highlight important investment concepts
in real world situations across the globe, to promote student thinking without taking
a full case study approach. Topics include short-selling in Europe & Asia, credit
default swaps and the debt crisis in Greece and include examples from
Commerzbank, JP Morgan, Facebook, Coca-Cola, Santander, The European Energy
Exchange, plus many more! - Revised worked examples illustrate problems using
both real and ﬁctional scenarios from across the world to help students develop their
problem solving skills. Regional examples include Hutchinson Whampoa (Asia), The
Emirates Group (The Middle East) and KLM Royal Dutch Airlines (The Netherlands). Revised end-of chapter material includes brand new global questions and global
internet exercises that feature currencies, companies and scenarios from Europe,
Middle East, Africa and Asia to increase engagement for international students. Global Edition of Connect Plus Finance, McGraw-Hill’s web-based assignment and
assessment platform with eBook access, helps students learn faster, study more
eﬃciently, and retain more knowledge. This Global Edition has been adapted to meet
the needs of courses outside of the United States and does not align with the
instructor and student resources available with the US edition.

PUBLIC BUDGETING SYSTEMS
Jones & Bartlett Learning A complete and balanced reference, Public Budgeting
Systems, Eighth Edition surveys the current state of budgeting throughout all levels
of the United States government. The text emphasizes methods by which ﬁnancial
decisions are reached within a system as well as ways in which diﬀerent types of
information are used in budgetary decision-making. It also stresses the use of
program information, since, for decades, budget reforms have sought to introduce
greater program considerations into ﬁnancial decisions. This updated text includes
more cases studies and practical information, ﬁgures and charts to make the
information more accessible, as well as additional student problems. Using this text,
students will gain a ﬁrst-rate understanding of methods by which ﬁnancial decisions
are reached within a system, and how diﬀerent types of information are used in
budgetary decision-making.

AN UNDERGRADUATE INTRODUCTION TO FINANCIAL MATHEMATICS ,
THIRD EDITION
World Scientiﬁc Publishing Company This textbook provides an introduction to
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ﬁnancial mathematics and ﬁnancial engineering for undergraduate students who
have completed a three- or four-semester sequence of calculus courses. It introduces
the theory of interest, discrete and continuous random variables and probability,
stochastic processes, linear programming, the Fundamental Theorem of Finance,
option pricing, hedging, and portfolio optimization. This third edition expands on the
second by including a new chapter on the extensions of the Black-Scholes model of
option pricing and a greater number of exercises at the end of each chapter. More
background material and exercises added, with solutions provided to the other
chapters, allowing the textbook to better stand alone as an introduction to ﬁnancial
mathematics. The reader progresses from a solid grounding in multivariable calculus
through a derivation of the Black-Scholes equation, its solution, properties, and
applications. The text attempts to be as self-contained as possible without relying on
advanced mathematical and statistical topics. The material presented in this book
will adequately prepare the reader for graduate-level study in mathematical ﬁnance.

FINANCIAL ECONOMETRICS, MATHEMATICS AND STATISTICS
THEORY, METHOD AND APPLICATION
Springer This rigorous textbook introduces graduate students to the principles of
econometrics and statistics with a focus on methods and applications in ﬁnancial
research. Financial Econometrics, Mathematics, and Statistics introduces tools and
methods important for both ﬁnance and accounting that assist with asset pricing,
corporate ﬁnance, options and futures, and conducting ﬁnancial accounting
research. Divided into four parts, the text begins with topics related to regression
and ﬁnancial econometrics. Subsequent sections describe time-series analyses; the
role of binomial, multi-nomial, and log normal distributions in option pricing models;
and the application of statistics analyses to risk management. The real-world
applications and problems oﬀer students a unique insight into such topics as
heteroskedasticity, regression, simultaneous equation models, panel data analysis,
time series analysis, and generalized method of moments. Written by leading
academics in the quantitative ﬁnance ﬁeld, allows readers to implement the
principles behind ﬁnancial econometrics and statistics through real-world
applications and problem sets. This textbook will appeal to a less-served market of
upper-undergraduate and graduate students in ﬁnance, economics, and statistics. 

AN INTRODUCTION TO INVESTMENT BANKS, HEDGE FUNDS, AND
PRIVATE EQUITY
Academic Press The dynamic environment of investment banks, hedge funds, and
private equity ﬁrms comes to life in David Stowell’s introduction to the ways they
challenge and sustain each other. Capturing their reshaped business plans in the
wake of the 2007-2009 global meltdown, his book reveals their key functions,
compensation systems, unique roles in wealth creation and risk management, and
epic battles for investor funds and corporate inﬂuence. Its combination of
perspectives—drawn from his industry and academic backgrounds—delivers insights
that illuminate the post-2009 reinvention and acclimation processes. Through a
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broad view of the ways these ﬁnancial institutions aﬀect corporations, governments,
and individuals, Professor Stowell shows us how and why they will continue to
project their power and inﬂuence. Emphasizes the needs for capital, sources of
capital, and the process of getting capital to those who need it Integrates into the
chapters 10 cases about recent transactions, along with case notes and questions
Accompanies cases with spreadsheets for readers to create their own analytical
frameworks and consider choices and opportunities

FINANCIAL MODELING WITH CRYSTAL BALL AND EXCEL
John Wiley & Sons Updated look at ﬁnancial modeling and Monte Carlo
simulationwith software by Oracle Crystal Ball This revised and updated edition of
the bestselling book onﬁnancial modeling provides the tools and techniques needed
toperform spreadsheet simulation. It answers the essential questionof why risk
analysis is vital to the decision-making process, forany problem posed in ﬁnance and
investment. This reliable resourcereviews the basics and covers how to deﬁne and
reﬁne probabilitydistributions in ﬁnancial modeling, and explores the conceptsdriving
the simulation modeling process. It also discussessimulation controls and analysis of
simulation results. The second edition of Financial Modeling with Crystal Balland
Excel contains instructions, theory, and practical examplemodels to help apply risk
analysis to such areas as derivativepricing, cost estimation, portfolio allocation and
optimization,credit risk, and cash ﬂow analysis. It includes the resourcesneeded to
develop essential skills in the areas of valuation,pricing, hedging, trading, risk
management, project evaluation,credit risk, and portfolio management. Oﬀers an
updated edition of the bestselling book covering thenewest version of Oracle Crystal
Ball Contains valuable insights on Monte Carlo simulation—anessential skill applied
by many corporate ﬁnance and investmentprofessionals Written by John Charnes,
the former ﬁnance department chair atthe University of Kansas and senior vice
president of globalportfolio strategies at Bank of America, who is currently
Presidentand Chief Data Scientist at Syntelli Solutions, Inc. Risk Analyticsand
Predictive Intelligence Division (Syntelli RAPID) Engaging and informative, this book
is a vital resource designedto help you become more adept at ﬁnancial modeling
andsimulation.

FINANCIAL MODELING WITH CRYSTAL BALL AND EXCEL, + WEBSITE
John Wiley & Sons Updated look at ﬁnancial modeling and Monte Carlo simulation
with software by Oracle Crystal Ball This revised and updated edition of the
bestselling book on ﬁnancial modeling provides the tools and techniques needed to
perform spreadsheet simulation. It answers the essential question of why risk
analysis is vital to the decision-making process, for any problem posed in ﬁnance
and investment. This reliable resource reviews the basics and covers how to deﬁne
and reﬁne probability distributions in ﬁnancial modeling, and explores the concepts
driving the simulation modeling process. It also discusses simulation controls and
analysis of simulation results. The second edition of Financial Modeling with Crystal
Ball and Excel contains instructions, theory, and practical example models to help
apply risk analysis to such areas as derivative pricing, cost estimation, portfolio
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allocation and optimization, credit risk, and cash ﬂow analysis. It includes the
resources needed to develop essential skills in the areas of valuation, pricing,
hedging, trading, risk management, project evaluation, credit risk, and portfolio
management. Oﬀers an updated edition of the bestselling book covering the newest
version of Oracle Crystal Ball Contains valuable insights on Monte Carlo
simulation—an essential skill applied by many corporate ﬁnance and investment
professionals Written by John Charnes, the former ﬁnance department chair at the
University of Kansas and senior vice president of global portfolio strategies at Bank
of America, who is currently President and Chief Data Scientist at Syntelli Solutions,
Inc. Risk Analytics and Predictive Intelligence Division (Syntelli RAPID) Engaging and
informative, this book is a vital resource designed to help you become more adept at
ﬁnancial modeling and simulation.

NONLIFE ACTUARIAL MODELS
THEORY, METHODS AND EVALUATION
Cambridge University Press This class-tested undergraduate textbook covers the
entire syllabus for Exam C of the Society of Actuaries (SOA).

QUANTITATIVE FINANCE
A SIMULATION-BASED INTRODUCTION USING EXCEL
CRC Press 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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THE DERIVATIVES SOURCEBOOK
Now Publishers Inc The Derivatives Sourcebook is a citation study and
classiﬁcation system that organizes the many strands of the derivatives literature
and assigns each citation to a category. Over 1800 research articles are collected
and organized into a simple web-based searchable database. We have also included
the 1997 Nobel lectures of Robert Merton and Myron Scholes as a backdrop to this
literature.

FOREIGN EXCHANGE
A PRACTICAL GUIDE TO THE FX MARKETS
John Wiley & Sons Praise for Foreign Exchange "Tim Weithers starts by telling the
reader that foreign exchange is not diﬃcult, just confusing, but Foreign Exchange: A
Practical Guide to the FX Markets proves that money is much more exciting than
anything it buys. This useful book is a whirlwind tour of the world's largest market,
and the tour guide is an expert storyteller, inserting numerous fascinating insights
and quirky facts throughout the book." -John R. Taylor, Chairman, CEO and CIO, FX
Concepts "The book reﬂects the author's doctorate from the University of Chicago,
several years' experience as an economics professor, and, most recently, a very
successful decade as an executive at a huge international bank. These fundamental
ingredients are seasoned with bits of wisdom and experience. What results is a very
tasty intellectual stew." -Professor Jack Clark Francis, PhD, Professor of Economics
and Finance, Bernard Baruch College "In this book, Tim Weithers clearly explains a
very complicated subject. Foreign Exchange is full of jargon and conventions that
make it very hard for non-professionals to gain a good understanding. Weither's
book is a must for any student or professional who wants to learn the secrets of FX."
-Niels O. Nygaard, Director of Financial Mathematics, The University of Chicago "An
excellent text for students and practitioners who want to become acquainted with
the arcane world of the foreign exchange market." -David DeRosa, PhD, founder,
DeRosa Research and Trading, Inc., and Adjunct Professor of Finance, Yale School of
Management "Tim Weithers provides a superb introduction to the arcana of foreign
exchange markets. While primarily intended for practitioners, the book would be a
valuable introduction for students with some knowledge of economics. The text is
exceptionally clear with numeric examples and exercises that reinforce concepts.
Frequent references are made to the economic theory behind the trading practices."
-John F. O'Connell, Professor of Economics, College of the Holy Cross

QUANTITATIVE CORPORATE FINANCE
Springer Science & Business Media The book addresses several problems in
contemporary corporate ﬁnance: optimal capital structure, both in the US and in the
G7 economies; the Capital Asset Pricing Model (CAPM) and the Arbitrage Pricing
Model (APT) and the implications for the cost of capital; dividend policy; sales
forecasting and pro forma statement analysis; leverage and bankruptcy; and
mergers and acquisitions. It is designed to be used as an advanced graduate
corporate ﬁnancial management textbook.
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SPECIALTY CORNS, SECOND EDITION
CRC Press Completely revised and updated, the Second Edition of Specialty Corns
includes everything in the ﬁrst edition and more. Considered the standard in this
ﬁeld, signiﬁcant changes have been made to keep all the information current and
bring the references up-to-date. Two new chapters have been added to keep up with
the latest trends: Blue Corn and Baby Corn. Access the latest methods in developing
specialty corns with this standard-setting reference. Edited by an expert in the ﬁeld
who has spent his professional life working with corn, Specialty Corns, Second
Edition discusses the genetic variation inherent in corn, genetic materials available,
breeding methods, and special problems associated with the development of
specialty corns. Hallauer has assembled a team of international experts who have
contributed to this work.

ESSENTIALS OF STOCHASTIC PROCESSES
Springer Building upon the previous editions, this textbook is a ﬁrst course in
stochastic processes taken by undergraduate and graduate students (MS and PhD
students from math, statistics, economics, computer science, engineering, and
ﬁnance departments) who have had a course in probability theory. It covers Markov
chains in discrete and continuous time, Poisson processes, renewal processes,
martingales, and option pricing. One can only learn a subject by seeing it in action,
so there are a large number of examples and more than 300 carefully chosen
exercises to deepen the reader’s understanding. Drawing from teaching experience
and student feedback, there are many new examples and problems with solutions
that use TI-83 to eliminate the tedious details of solving linear equations by hand,
and the collection of exercises is much improved, with many more biological
examples. Originally included in previous editions, material too advanced for this
ﬁrst course in stochastic processes has been eliminated while treatment of other
topics useful for applications has been expanded. In addition, the ordering of topics
has been improved; for example, the diﬃcult subject of martingales is delayed until
its usefulness can be applied in the treatment of mathematical ﬁnance.

BEHAVIORAL FINANCE
INVESTORS, CORPORATIONS, AND MARKETS
John Wiley & Sons A deﬁnitive guide to the growing ﬁeld of behavioral ﬁnance This
reliable resource provides a comprehensive view of behavioral ﬁnance and its
psychological foundations, as well as its applications to ﬁnance. Comprising
contributed chapters written by distinguished authors from some of the most
inﬂuential ﬁrms and universities in the world, Behavioral Finance provides a
synthesis of the most essential elements of this discipline, including psychological
concepts and behavioral biases, the behavioral aspects of asset pricing, asset
allocation, and market prices, as well as investor behavior, corporate managerial
behavior, and social inﬂuences. Uses a structured approach to put behavioral ﬁnance
in perspective Relies on recent research ﬁndings to provide guidance through the
maze of theories and concepts Discusses the impact of sub-optimal ﬁnancial
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decisions on the eﬃciency of capital markets, personal wealth, and the performance
of corporations Behavioral ﬁnance has quickly become part of mainstream ﬁnance. If
you need to gain a better understanding of this topic, look no further than this book.

IRRATIONAL EXUBERANCE
(SECOND EDITION)
Princeton University Press This ﬁrst edition of this book was a broad study,
drawing on a wide range of published research and historical evidence, of the
enormous stock market boom that started around 1982 and picked up incredible
speed after 1995. Although it took as its speciﬁc starting point this ongoing boom, it
placed it in the context of stock market booms generally, and it also made concrete
suggestions regarding policy changes that should be initiated in response to this and
other such booms. The book argued that the boom represents a speculative bubble,
not grounded in sensible economic fundamentals. Part one of the book considered
structural factors behind the boom. A list of twelve precipitating factors that appear
to be its ultimate causes was given. Ampliﬁcation mechanisms, naturally-occurring
Ponzi processes, that enlarge the eﬀects of these precipitating factors, were
described. Part Two discussed cultural factors, the eﬀects of the news media, and of
"new era" economic thinking. Part Three discussed psychological factors,
psychological anchors for the market and herd behavior. Part Four discussed
attempts to rationalize exuberance: eﬃcient markets theory and theories that
investors are learning. Part Five presented policy options and actions that should be
taken. The second edition, 2005, added an analysis of the real estate bubble as
similar to the stock market bubble that preceded it, and warned that "Signiﬁcant
further rises in these markets could lead, eventually, to even more signiﬁcant
declines. The bad outcome could be that eventual declines would result in a
substantial increase in the rate of personal bankruptcies, which could lead to a
secondary string of bankruptcies of ﬁnancial institutions as well. Another long-run
consequence could be a decline in consumer and business conﬁdence, and another,
possibly worldwide, recession." Thus, the second edition of this book was among the
ﬁrst to warn of the global ﬁnancial crisis that began with the subprime mortgage
debacle in 2007

CORPORATE FINANCE
PUBLIC BUDGETING SYSTEMS
Jones & Bartlett Learning Public Budgeting Systems, Tenth Edition is the most
comprehensive and balanced treatment of the current state of budgeting throughout
all levels of the United States government. Current and prospective public managers,
accordingly, often succeed or fail in their careers based in large part on whether they
are intelligent consumers of ﬁnancial data and have an adequate understanding of
the budget process. By providing a detailed overview of all budget ing and ﬁnancial
management, the book enables students to gain an appropriate understanding of a
complex topic.
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