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This textbook provides an introduction to 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. The reader progresses from a solid grounding in multi-variable calculus through a derivation of
the Black Scholes equation, its solution, properties, and applications.

Contents: The Theory of Interest; Discrete Probability; Normal Random Variables and Probability; The
Arbitrage Theorem; Random Walks and Brownian Motion; Forwards and Futures; Options; Solution of the
Black Scholes Equation; Derivatives of Black Scholes Option Prices; Hedging; Optimizing Portfolios;
American Options.
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From reader reviews:

Bernice Fugate:

Book is to be different for each grade. Book for children till adult are different content. As we know that
book is very important usually. The book An Undergraduate Introduction to Financial Mathematics was
making you to know about other expertise and of course you can take more information. It is quite
advantages for you. The e-book An Undergraduate Introduction to Financial Mathematics is not only giving
you much more new information but also to become your friend when you truly feel bored. You can spend
your own personal spend time to read your e-book. Try to make relationship using the book An
Undergraduate Introduction to Financial Mathematics. You never sense lose out for everything when you
read some books.

Timothy Lumpkin:

In this 21st century, people become competitive in most way. By being competitive now, people have do
something to make all of them survives, being in the middle of often the crowded place and notice by simply
surrounding. One thing that occasionally many people have underestimated it for a while is reading. Yeah,
by reading a publication your ability to survive increase then having chance to endure than other is high. For
yourself who want to start reading any book, we give you this particular An Undergraduate Introduction to
Financial Mathematics book as beginner and daily reading reserve. Why, because this book is usually more
than just a book.

Adam Perlman:

Now a day individuals who Living in the era exactly where everything reachable by connect to the internet
and the resources inside it can be true or not call for people to be aware of each facts they get. How
individuals to be smart in obtaining any information nowadays? Of course the answer then is reading a book.
Examining a book can help folks out of this uncertainty Information mainly this An Undergraduate
Introduction to Financial Mathematics book as this book offers you rich details and knowledge. Of course
the information in this book hundred % guarantees there is no doubt in it you may already know.

Tyrone Hogans:

Nowadays reading books be than want or need but also work as a life style. This reading habit give you lot of
advantages. Associate programs you got of course the knowledge even the information inside the book
which improve your knowledge and information. The data you get based on what kind of guide you read, if
you want have more knowledge just go with education and learning books but if you want truly feel happy
read one having theme for entertaining for example comic or novel. Typically the An Undergraduate
Introduction to Financial Mathematics is kind of publication which is giving the reader erratic experience.
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