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"What initially looked like an impossible undertaking has become a formidable achievement, stretching from
the theoretical foundations to the most recent cutting edge methods. Mille bravos!"
—Dr Bruno Dupire (Bloomberg L.P.)

The Encyclopedia of Quantitative Finance is a major reference work designed to provide a comprehensive
coverage of essential topics related to the quantitative modelling of financial markets, with authoritative
contributions from leading academics and professionals.

Drawing on contributions from a wide spectrum of experts in fields including financial economics,
econometrics, mathematical finance, operations research, numerical analysis, risk management and statistics,
the Encyclopedia of Quantitative Finance faithful reflects the multidisciplinary nature of its subject.
With a pool of author comprising over 400 leading academics and professionals worldwide, the
Encyclopedia provides a balanced view of theoretical and practical aspects of quantitative modelling in
finance.

Topics covered in the Encyclopedia include

the historical development of quantitative modelling in finance, including biographies of influential figures●

self-contained expositions of mathematical and statistical tools used in financial modelling●

authoritative expositions on the foundations of financial theory and mathematical finance, including●

arbitrage pricing, asset pricing theory, option pricing and asset allocation
comprehensive reviews of various aspects of risk management: credit risk, market risk, operational risk,●

economic capital and Basel II with a detailed coverage of topics related to credit risk
up-to-date surveys of the state of the art in computational finance: Monte Carlo simulation, partial●

differential equations (PDEs), Fourier transform methods, model calibration
detailed entries on various types of financial derivatives and methods used for pricing and hedging them,●

including equity derivatives, credit derivatives, interest rate derivatives and foreign exchange derivatives
pedagogical surveys of econometric methods and models used in finance, including GARCH models,●

GMM, realized volatility, factor models, Mixed Data Sampling and high-frequency data
empirical and theoretical aspects of market microstructure and trade-level modelling●

timely entries on new topics such as commodity risk, electricity derivatives, algorithmic trading and multi-●

fractals
quantitative methods in actuarial science, including insurance derivatives, catastrophe bonds , equity-linked●

life insurance and other topics at the interface of finance and insurance

All articles contain are cross-referenced to other relevant articles in the Encyclopedia and include detailed
bibliographies for further reading.

The scope and breadth of the Encyclopedia will make it an invaluable resource for students and researchers
in finance, quantitative analysts and developers, risk managers, portfolio managers, regulators, financial
market analysts and anyone interested in the complexity of today’s financial markets and products.
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From reader reviews:

Karen Wells:

Hey guys, do you wants to finds a new book to study? May be the book with the subject Encyclopedia of
Quantitative Finance (4-Volume Set) suitable to you? The book was written by famous writer in this era. The
book untitled Encyclopedia of Quantitative Finance (4-Volume Set)is a single of several books that will
everyone read now. That book was inspired many people in the world. When you read this guide you will
enter the new dimension that you ever know before. The author explained their idea in the simple way,
therefore all of people can easily to be aware of the core of this guide. This book will give you a wide range
of information about this world now. To help you to see the represented of the world in this particular book.

Matthew Thompson:

The e-book with title Encyclopedia of Quantitative Finance (4-Volume Set) includes a lot of information that
you can find out it. You can get a lot of gain after read this book. This specific book exist new understanding
the information that exist in this guide represented the condition of the world today. That is important to
yo7u to learn how the improvement of the world. This particular book will bring you within new era of the
globalization. You can read the e-book in your smart phone, so you can read the idea anywhere you want.

Duane Coley:

People live in this new morning of lifestyle always make an effort to and must have the extra time or they
will get great deal of stress from both daily life and work. So , whenever we ask do people have free time, we
will say absolutely without a doubt. People is human not a robot. Then we request again, what kind of
activity are there when the spare time coming to anyone of course your answer will unlimited right. Then do
you try this one, reading publications. It can be your alternative throughout spending your spare time, the
book you have read is Encyclopedia of Quantitative Finance (4-Volume Set).

Daniel Hutchison:

Book is one of source of know-how. We can add our information from it. Not only for students but
additionally native or citizen have to have book to know the change information of year to be able to year.
As we know those publications have many advantages. Beside all of us add our knowledge, can also bring us
to around the world. By book Encyclopedia of Quantitative Finance (4-Volume Set) we can have more
advantage. Don't you to definitely be creative people? To get creative person must like to read a book. Only
choose the best book that acceptable with your aim. Don't possibly be doubt to change your life with this
book Encyclopedia of Quantitative Finance (4-Volume Set). You can more inviting than now.
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