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The idea of writing this bookarosein 2000when the ?rst author wasassigned to teach the required course
STATS 240 (Statistical Methods in Finance) in the new M. S. program in Pnancial mathematics at Stanford,
which is an interdisciplinary program that aims to provide a master’ s-level education in applied mathematics,
statistics, computing, ?nance, and economics. Students in the programhad di?erent backgroundsin statistics.
Some had only taken a basic course in statistical inference, while others had taken a broad spectrum of M. S.
- and Ph. D. -level statistics courses. On the other hand, all of them had already taken required core courses
in investment theory and derivative pricing, and STATS 240 was supposed to link the theory and pricing
formulas to real-world data and pricing or investment strategies. Besides studentsin
theprogram,thecourseal so attractedmanystudentsfromother departments in the university, further increasing
the heterogeneity of students, as many of them had a strong background in mathematical and statistical
modeling from the mathematical, physical, and engineering sciences but no previous experience in ?nance.
To address the diversity in background but common strong interest in the subject and in a potential career as
a“quant” in the ?nancialindustry thecoursemateria wascarefullychosennotonlytopresent basic statistical
methods of importance to quantitative Pnance but aso to summarize domain knowledge in ?nance and show
how it can be combined with statistical modeling in ?nancial analysis and decision making. The course
material evolved over the years, especialy after the second author helped as the head TA during the years
2004 and 2005.
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From reader reviews:

Robert Crumrine:

Do you have favorite book? If you have, what is your favorite's book? Book is very important thing for us to
learn everything in the world. Each reserve has different aim or perhaps goal; it means that e-book has
different type. Some people feel enjoy to spend their time for you to read a book. These are reading whatever
they consider because their hobby is reading a book. How about the person who don't like reading through a
book? Sometime, man or woman feel need book when they found difficult problem or maybe exercise. Well,
probably you will need this Statistical Models and Methods for Financial Markets (Springer Textsin
Statistics).

Hazel Park:

The event that you get from Statistical Models and Methods for Financial Markets (Springer Textsin
Statistics) is the more deep you looking the information that hide inside words the more you get thinking
about reading it. It does not mean that this book is hard to understand but Statistical Models and Methods for
Financial Markets (Springer Texts in Statistics) giving you thrill feeling of reading. The article author
conveystheir point in anumber of way that can be understood through anyone who read it because the
author of this book is well-known enough. This book also makes your own vocabulary increase well. Making
it easy to understand then can go with you, both in printed or e-book style are available. We highly
recommend you for having that Statistical Modéels and Methods for Financial Markets (Springer Textsin
Statistics) instantly.

Donald Chen:

Y our reading sixth sense will not betray you, why because this Statistical Models and Methods for Financial
Markets (Springer Texts in Statistics) guide written by well-known writer whose to say well how to make
book that may be understand by anyone who also read the book. Written in good manner for you, leaking
every ideas and publishing skill only for eliminate your hunger then you still doubt Statistical Models and
Methods for Financial Markets (Springer Texts in Statistics) as good book not only by the cover but also
with the content. Thisis one reserve that can break don't determine book by itsinclude, so do you till
needing one more sixth sense to pick this specific! ? Oh come on your reading through sixth sense already
said so why you have to listening to yet another sixth sense.

Julie Slocum:

This Statistical Models and Methods for Financial Markets (Springer Textsin Statistics) is brand new way
for you who has intense curiosity to look for some information since it relief your hunger associated with.
Getting deeper you on it getting knowledge more you know or you who still having little digest in reading
this Statistical Models and Methods for Financial Markets (Springer Texts in Statistics) can be the light food
in your case because the information inside this book is easy to get by simply anyone. These books acquire



itself in the form and that is reachable by anyone, sure | mean in the e-book application form. People who
think that in e-book form make them feel drowsy even dizzy this e-book is the answer. So thereisnoin
reading areserve especially this one. Y ou can find actually looking for. It should be here for you. So , don't
misstheideal Just read this e-book type for your better life and knowledge.
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