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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:

David Hoag:

The feeling that you get from An Undergraduate Introduction to Financial Mathematics could be the more
deep you searching the information that hide into the words the more you get considering reading it. It does
not mean that this book is hard to be aware of but An Undergraduate Introduction to Financial Mathematics
giving you buzz feeling of reading. The copy writer conveys their point in a number of way that can be
understood by means of anyone who read this because the author of this guide is well-known enough. That
book also makes your vocabulary increase well. That makes it easy to understand then can go together with
you, both in printed or e-book style are available. We propose you for having this kind of An Undergraduate
Introduction to Financial Mathematics instantly.

Mac Cutter:

Information is provisions for anyone to get better life, information nowadays can get by anyone with
everywhere. The information can be a expertise or any news even a concern. What people must be consider
when those information which is from the former life are hard to be find than now's taking seriously which
one would work to believe or which one the resource are convinced. If you obtain the unstable resource then
you have it as your main information you will see huge disadvantage for you. All those possibilities will not
happen throughout you if you take An Undergraduate Introduction to Financial Mathematics as the daily
resource information.

James Brady:

You may get this An Undergraduate Introduction to Financial Mathematics by go to the bookstore or Mall.
Only viewing or reviewing it could to be your solve trouble if you get difficulties on your knowledge. Kinds
of this e-book are various. Not only through written or printed but additionally can you enjoy this book
simply by e-book. In the modern era such as now, you just looking from your mobile phone and searching
what your problem. Right now, choose your own personal ways to get more information about your reserve.
It is most important to arrange yourself to make your knowledge are still upgrade. Let's try to choose right
ways for you.

Lucy Nelson:

Do you like reading a guide? Confuse to looking for your best book? Or your book has been rare? Why so
many question for the book? But just about any people feel that they enjoy intended for reading. Some
people likes looking at, not only science book but novel and An Undergraduate Introduction to Financial
Mathematics as well as others sources were given expertise for you. After you know how the great a book,
you feel wish to read more and more. Science publication was created for teacher or even students especially.
Those publications are helping them to include their knowledge. In some other case, beside science e-book,
any other book likes An Undergraduate Introduction to Financial Mathematics to make your spare time more



colorful. Many types of book like this one.
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