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The Mathematics of Financial Modeling & Investment Management covers a wide range of technical topics
in mathematics and finance-enabling the investment management practitioner, researcher, or student to fully
understand the process of financial decision-making and its economic foundations.

This comprehensive resource will introduce you to key mathematical techniques-matrix algebra, calculus,
ordinary differential equations, probability theory, stochastic calculus, time series analysis, optimization-as
well as show you how these techniques are successfully implemented in the world of modern finance.
Special emphasis is placed on the new mathematical tools that allow a deeper understanding of financial
econometrics and financial economics. Recent advances in financial econometrics, such as tools for
estimating and representing the tails of the distributions, the analysis of correlation phenomena, and
dimensionality reduction through factor analysis and cointegration are discussed in depth.

Using a wealth of real-world examples, Focardi and Fabozzi simultaneously show both the mathematical
techniques and the areas in finance where these techniques are applied. They also cover a variety of useful
financial applications, such as:
* Arbitrage pricing
* Interest rate modeling
* Derivative pricing
* Credit risk modeling
* Equity and bond portfolio management
* Risk management
* And much more

Filled with in-depth insight and expert advice, The Mathematics of Financial Modeling & Investment
Management clearly ties together financial theory and mathematical techniques.
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From reader reviews:

Terri Hatfield:

The book The Mathematics of Financial Modeling and Investment Management make one feel enjoy for
your spare time. You can utilize to make your capable far more increase. Book can to get your best friend
when you getting stress or having big problem along with your subject. If you can make reading a book The
Mathematics of Financial Modeling and Investment Management to be your habit, you can get much more
advantages, like add your own personal capable, increase your knowledge about some or all subjects. You
can know everything if you like start and read a reserve The Mathematics of Financial Modeling and
Investment Management. Kinds of book are several. It means that, science publication or encyclopedia or
some others. So , how do you think about this e-book?

Rose Villegas:

What do you regarding book? It is not important along with you? Or just adding material when you really
need something to explain what your own problem? How about your free time? Or are you busy man or
woman? If you don't have spare time to try and do others business, it is give you a sense of feeling bored
faster. And you have spare time? What did you do? Every individual has many questions above. They must
answer that question mainly because just their can do which. It said that about e-book. Book is familiar in
each person. Yes, it is proper. Because start from on jardín de infancia until university need this The
Mathematics of Financial Modeling and Investment Management to read.

Eleanor Bender:

The knowledge that you get from The Mathematics of Financial Modeling and Investment Management
could be the more deep you looking the information that hide inside the words the more you get serious
about reading it. It does not mean that this book is hard to comprehend but The Mathematics of Financial
Modeling and Investment Management giving you excitement feeling of reading. The copy writer conveys
their point in particular way that can be understood by anyone who read that because the author of this guide
is well-known enough. This book also makes your personal vocabulary increase well. So it is easy to
understand then can go to you, both in printed or e-book style are available. We suggest you for having that
The Mathematics of Financial Modeling and Investment Management instantly.

Mitchell Peed:

The book untitled The Mathematics of Financial Modeling and Investment Management contain a lot of
information on the item. The writer explains the girl idea with easy technique. The language is very
straightforward all the people, so do not necessarily worry, you can easy to read it. The book was published
by famous author. The author will bring you in the new period of time of literary works. You can actually
read this book because you can keep reading your smart phone, or gadget, so you can read the book
throughout anywhere and anytime. In a situation you wish to purchase the e-book, you can wide open their



official web-site as well as order it. Have a nice read.
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