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The Mathematics of Financial Modeling & Investment Management covers a wide range of technical topics
in mathematics and finance-enabling the investment management practitioner, researcher, or student to fully
understand the process of financial decision-making and its economic foundations.

This comprehensive resource will introduce you to key mathematical techniques-matrix algebra, calculus,
ordinary differential equations, probability theory, stochastic calculus, time series analysis, optimization-as
well as show you how these techniques are successfully implemented in the world of modern finance.
Special emphasis is placed on the new mathematical tools that allow a deeper understanding of financial
econometrics and financial economics. Recent advances in financial econometrics, such as tools for
estimating and representing the tails of the distributions, the analysis of correlation phenomena, and
dimensionality reduction through factor analysis and cointegration are discussed in depth.

Using a wealth of real-world examples, Focardi and Fabozzi simultaneously show both the mathematical
techniques and the areas in finance where these techniques are applied. They also cover a variety of useful
financial applications, such as:
* Arbitrage pricing
* Interest rate modeling
* Derivative pricing
* Credit risk modeling
* Equity and bond portfolio management
* Risk management
* And much more

Filled with in-depth insight and expert advice, The Mathematics of Financial Modeling & Investment
Management clearly ties together financial theory and mathematical techniques.
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From reader reviews:

Kimberly Thibault:

Do you have favorite book? For those who have, what is your favorite's book? Reserve is very important
thing for us to learn everything in the world. Each publication has different aim or goal; it means that guide
has different type. Some people feel enjoy to spend their time and energy to read a book. These are reading
whatever they take because their hobby is definitely reading a book. How about the person who don't like
looking at a book? Sometime, man feel need book when they found difficult problem or even exercise. Well,
probably you will require this The Mathematics of Financial Modeling and Investment Management.

Michael Johnson:

The book The Mathematics of Financial Modeling and Investment Management can give more knowledge
and information about everything you want. Why then must we leave the best thing like a book The
Mathematics of Financial Modeling and Investment Management? A few of you have a different opinion
about guide. But one aim that will book can give many details for us. It is absolutely suitable. Right now, try
to closer using your book. Knowledge or data that you take for that, you can give for each other; you can
share all of these. Book The Mathematics of Financial Modeling and Investment Management has simple
shape but the truth is know: it has great and massive function for you. You can appearance the enormous
world by start and read a guide. So it is very wonderful.

Chris Walker:

As people who live in typically the modest era should be upgrade about what going on or facts even
knowledge to make them keep up with the era and that is always change and move ahead. Some of you
maybe will probably update themselves by reading books. It is a good choice for you personally but the
problems coming to you actually is you don't know what type you should start with. This The Mathematics
of Financial Modeling and Investment Management is our recommendation so you keep up with the world.
Why, because this book serves what you want and want in this era.

Homer Holmes:

A lot of people always spent their free time to vacation or even go to the outside with them family or their
friend. Are you aware? Many a lot of people spent they will free time just watching TV, or maybe playing
video games all day long. If you wish to try to find a new activity that is look different you can read any
book. It is really fun in your case. If you enjoy the book which you read you can spent the entire day to
reading a reserve. The book The Mathematics of Financial Modeling and Investment Management it doesn't
matter what good to read. There are a lot of individuals who recommended this book. These were enjoying
reading this book. If you did not have enough space to deliver this book you can buy the actual e-book. You
can m0ore quickly to read this book out of your smart phone. The price is not too costly but this book
features high quality.
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