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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:

Nick Jansen:

The book Financial Derivative and Energy Market Valuation: Theory and Implementation in MATLAB give
you a sense of feeling enjoy for your spare time. You can use to make your capable a lot more increase.
Book can to get your best friend when you getting pressure or having big problem using your subject. If you
can make looking at a book Financial Derivative and Energy Market Valuation: Theory and Implementation
in MATLAB to be your habit, you can get more advantages, like add your current capable, increase your
knowledge about some or all subjects. You can know everything if you like wide open and read a book
Financial Derivative and Energy Market Valuation: Theory and Implementation in MATLAB. Kinds of book
are several. It means that, science reserve or encyclopedia or other individuals. So , how do you think about
this reserve?

Hester Crutchfield:

This Financial Derivative and Energy Market Valuation: Theory and Implementation in MATLAB is great
guide for you because the content and that is full of information for you who have always deal with world
and also have to make decision every minute. This particular book reveal it information accurately using
great coordinate word or we can point out no rambling sentences within it. So if you are read the item
hurriedly you can have whole information in it. Doesn't mean it only offers you straight forward sentences
but challenging core information with lovely delivering sentences. Having Financial Derivative and Energy
Market Valuation: Theory and Implementation in MATLAB in your hand like finding the world in your arm,
facts in it is not ridiculous just one. We can say that no e-book that offer you world in ten or fifteen moment
right but this guide already do that. So , it is good reading book. Hello Mr. and Mrs. busy do you still doubt
that?

Karen Chan:

Reading a book for being new life style in this year; every people loves to study a book. When you learn a
book you can get a large amount of benefit. When you read ebooks, you can improve your knowledge,
simply because book has a lot of information on it. The information that you will get depend on what kinds
of book that you have read. If you need to get information about your analysis, you can read education
books, but if you want to entertain yourself look for a fiction books, these kinds of us novel, comics, along
with soon. The Financial Derivative and Energy Market Valuation: Theory and Implementation in MATLAB
will give you new experience in reading a book.

Nathan Pope:

You are able to spend your free time to read this book this guide. This Financial Derivative and Energy
Market Valuation: Theory and Implementation in MATLAB is simple bringing you can read it in the park, in
the beach, train along with soon. If you did not possess much space to bring often the printed book, you can



buy typically the e-book. It is make you easier to read it. You can save the book in your smart phone.
Consequently there are a lot of benefits that you will get when one buys this book.
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