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Mar ek Capi?ski, Ekkehard Kopp : Discrete Models of Financial Markets (Mastering Mathematical Finance)
before purchasing it in order to gage whether or not it would be worth my time, and all praised Discrete Models of
Financial Markets (Mastering Mathematical Finance):

This book explains in simple settings the fundamental ideas of financial market modelling and derivative pricing,


http://f3db.com/pub/links.php?id=B00QIT3OSW

using the no-arbitrage principle. Relatively elementary mathematics leads to powerful notions and techniques - such as
viability, completeness, self-financing and replicating strategies, arbitrage and equivalent martingal e measures - which
are directly applicablein practice. The general methods are applied in detail to pricing and hedging European and
American options within the Coxndash;Rossndash;Rubinstein (CRR) binomial tree model. A simple approach to
discrete interest rate models isincluded, which, though elementary, has some novel features. All proofs are writtenin a
user-friendly manner, with each step carefully explained and following a natural flow of thought. In thisway the
student learns how to tackle new problems.

"The book could be used by a broad range of practitioners, such as analysts, risk managers, quants, consultants, and
auditorsin financial markets, asit provides an overview of all the basic terminologies and concepts of financial
models." Thomas S. Y. Ho, SIAM "... clearly written ... The exposition is of well-known material, using the classical
notation, and plenty of exercises for the reader are integrated into the text." George Matthews, Mathematics
TodayAbout the AuthorMarek Capi?ski has published over 50 research papers and nine books. His diverse interests
include mathematical finance, corporate finance and stochastic hydrodynamics. For over 35 years he has been teaching
these topics, mainly in Poland and in the UK, where he has held visiting fellowships. He is currently Professor of
Applied Mathematics at AGH University of Science and Technology in Krakow.Ekkehard Kopp is Emeritus Professor
of Mathematics at the University of Hull, where he taught courses at all levelsin analysis, measure and probability,
stochastic processes and mathematical finance between 1970 and 2007. His editorial experience includes service as
founding member of the Springer Finance series (1998-2008) and the Cambridge University Press AIMS Library
series. He has authored more than 50 research publications and five books.



