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Mark Joshi, Australia, 2011. Hardback. Book Condition: New. 259 x
183 mm. Language: English . Brand New Book ***** Print on
Demand *****.The long-awaited sequel to the Concepts and
Practice of Mathematical Finance has now arrived. Taking up
where the first volume left off, a range of topics is covered in depth.
Extensive sections include portfolio credit derivatives, quasi-
Monte Carlo, the calibration and implementation of the LIBOR
market model, the acceleration of binomial trees, the Fourier
transform in option pricing...
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This book will not be simple to get going on reading but extremely exciting to read through. Yes, it can be
play, still an interesting and amazing literature. I am very easily could possibly get a delight of reading a
written book.
--  Rene Olson

A brand new e-book with a brand new standpoint. it was actually writtern extremely properly and valuable. I
am just quickly can get a pleasure of looking at a published ebook.
--  Prof.  Garett Schmitt 
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