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A road map for implementing quantitative financial models

Financial Derivative and Energy Market Valuation brings the application of financial models to a higher
level by helping readers capture the true behavior of energy markets and related financial derivatives. The
book provides readers with a range of statistical and quantitative techniques and demonstrates how to
implement the presented concepts and methods in Matlab®.

Featuring an unparalleled level of detail, this unique work provides the underlying theory and various
advanced topics without requiring a prior high-level understanding of mathematics or finance. In addition to
a self-contained treatment of applied topics such as modern Fourier-based analysis and affine transforms,
Financial Derivative and Energy Market Valuation also:

• Provides the derivation, numerical implementation, and documentation of the corresponding Matlab for
each topic

• Extends seminal works developed over the last four decades to derive and utilize present-day financial
models

• Shows how to use applied methods such as fast Fourier transforms to generate statistical distributions for
option pricing

• Includes all Matlab code for readers wishing to replicate the figures found throughout the book

Thorough, practical, and easy to use, Financial Derivative and Energy Market Valuation is a first-rate guide
for readers who want to learn how to use advanced numerical methods to implement and apply state-of-the-
art financial models. The book is also ideal for graduate-level courses in quantitative finance, mathematical
finance, and financial engineering.
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From reader reviews:

Destiny Hunt:

As people who live in the particular modest era should be upgrade about what going on or information even
knowledge to make these individuals keep up with the era which is always change and progress. Some of
you maybe will update themselves by examining books. It is a good choice in your case but the problems
coming to a person is you don't know which you should start with. This Financial Derivative and Energy
Market Valuation: Theory and Implementation in MATLAB is our recommendation so you keep up with the
world. Why, as this book serves what you want and wish in this era.

Larry Brackett:

Spent a free a chance to be fun activity to accomplish! A lot of people spent their leisure time with their
family, or their very own friends. Usually they undertaking activity like watching television, planning to
beach, or picnic in the park. They actually doing ditto every week. Do you feel it? Do you need to something
different to fill your own personal free time/ holiday? Might be reading a book may be option to fill your no
cost time/ holiday. The first thing you ask may be what kinds of e-book that you should read. If you want to
try out look for book, may be the guide untitled Financial Derivative and Energy Market Valuation: Theory
and Implementation in MATLAB can be excellent book to read. May be it might be best activity to you.

Joseph Bateman:

The reason why? Because this Financial Derivative and Energy Market Valuation: Theory and
Implementation in MATLAB is an unordinary book that the inside of the e-book waiting for you to snap this
but latter it will shock you with the secret the item inside. Reading this book next to it was fantastic author
who else write the book in such wonderful way makes the content on the inside easier to understand,
entertaining technique but still convey the meaning entirely. So , it is good for you for not hesitating having
this nowadays or you going to regret it. This excellent book will give you a lot of positive aspects than the
other book include such as help improving your ability and your critical thinking means. So , still want to
postpone having that book? If I had been you I will go to the e-book store hurriedly.

Roberta Lawrence:

In this era globalization it is important to someone to get information. The information will make a
professional understand the condition of the world. The fitness of the world makes the information simpler to
share. You can find a lot of referrals to get information example: internet, classifieds, book, and soon. You
can see that now, a lot of publisher that print many kinds of book. Often the book that recommended to your
account is Financial Derivative and Energy Market Valuation: Theory and Implementation in MATLAB this
guide consist a lot of the information of the condition of this world now. That book was represented how can
the world has grown up. The language styles that writer use to explain it is easy to understand. Often the
writer made some exploration when he makes this book. This is why this book acceptable all of you.
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