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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
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
problems in 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 a number of key topics, including option pricing, Monte Carlo simulations, stochastic volatility,
exotic options and interest rate modelling.
* Includes many figures to 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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From reader reviews:

Marlon Taylor:

The book Levy Processes in Finance: Pricing Financial Derivatives can give more knowledge and
information about everything you want. Why must we leave the great thing like a book Levy Processes in
Finance: Pricing Financial Derivatives? Wide variety you have a different opinion about book. But one aim
that will book can give many info for us. It is absolutely suitable. Right now, try to closer together with your
book. Knowledge or facts that you take for that, you may give for each other; you are able to share all of
these. Book Levy Processes in Finance: Pricing Financial Derivatives has simple shape nevertheless, you
know: it has great and large function for you. You can appear the enormous world by open and read a
publication. So it is very wonderful.

Amy Gutierrez:

Nowadays reading books are more than want or need but also be a life style. This reading behavior give you
lot of advantages. The benefits you got of course the knowledge your information inside the book in which
improve your knowledge and information. The info you get based on what kind of e-book you read, if you
want attract knowledge just go with training books but if you want really feel happy read one together with
theme for entertaining for example comic or novel. Often the Levy Processes in Finance: Pricing Financial
Derivatives is kind of publication which is giving the reader unforeseen experience.

William Brown:

Often the book Levy Processes in Finance: Pricing Financial Derivatives has a lot of knowledge on it. So
when you read this book you can get a lot of advantage. The book was published by the very famous author.
This articles author makes some research prior to write this book. This book very easy to read you will get
the point easily after looking over this book.

Kevin Dobson:

People live in this new time of lifestyle always attempt to and must have the free time or they will get lot of
stress from both day to day life and work. So , whenever we ask do people have extra time, we will say
absolutely sure. People is human not only a robot. Then we ask again, what kind of activity do you possess
when the spare time coming to you of course your answer can unlimited right. Then do you try this one,
reading books. It can be your alternative inside spending your spare time, often the book you have read is
Levy Processes in Finance: Pricing Financial Derivatives.
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