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Written by a physicist with extensive experience as a risk/finance quant, this book treats a wide variety of
topics. Presenting the theory and practice of quantitative finance and risk, it delves into the "how to" and
"what it's like" aspects not covered in textbooks or papers. A "Technical Index" indicates the mathematical
level for each chapter.

This second edition includes some new, expanded, and wide-ranging considerations for risk management:
Climate Change and its long-term systemic risk; Markets in Crisis and the Reggeon Field Theory; "Smart
Monte Carlo" and American Monte Carlo; Trend Risk — time scales and risk, the Macro–Micro model,
singular spectrum analysis; credit risk: counterparty risk and issuer risk; stressed correlations — new
techniques; and Psychology and option models.

Solid risk management topics from the first edition and valid today are included: standard/advanced theory
and practice in fixed income, equities, and FX; quantitative finance and risk management —
traditional/exotic derivatives, fat tails, advanced stressed VAR, model risk, numerical techniques,
deals/portfolios, systems, data, economic capital, and a function toolkit; risk lab — the nuts and bolts of risk
management from the desk to the enterprise; case studies of deals; Feynman path integrals, Green
functions, and options; and "Life as a Quant" — communication issues, sociology, stories, and advice.

Readership: Quant practitioners, graduate students in finance, scientists and engineers.
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From reader reviews:

Mary Sims:

Book will be written, printed, or created for everything. You can learn everything you want by a publication.
Book has a different type. As it is known to us that book is important issue to bring us around the world.
Beside that you can your reading proficiency was fluently. A guide Quantitative Finance and Risk
Management: A Physicist's Approach will make you to become smarter. You can feel more confidence if
you can know about almost everything. But some of you think this open or reading some sort of book make
you bored. It isn't make you fun. Why they are often thought like that? Have you in search of best book or
appropriate book with you?

Richard Vazquez:

Beside this particular Quantitative Finance and Risk Management: A Physicist's Approach in your phone, it
may give you a way to get closer to the new knowledge or info. The information and the knowledge you can
got here is fresh from the oven so don't end up being worry if you feel like an older people live in narrow
town. It is good thing to have Quantitative Finance and Risk Management: A Physicist's Approach because
this book offers to you personally readable information. Do you often have book but you seldom get what it's
exactly about. Oh come on, that wil happen if you have this inside your hand. The Enjoyable agreement here
cannot be questionable, just like treasuring beautiful island. Use you still want to miss it? Find this book in
addition to read it from today!

Tyler Smith:

That book can make you to feel relax. This kind of book Quantitative Finance and Risk Management: A
Physicist's Approach was bright colored and of course has pictures around. As we know that book
Quantitative Finance and Risk Management: A Physicist's Approach has many kinds or category. Start from
kids until teens. For example Naruto or Private investigator Conan you can read and believe you are the
character on there. Therefore not at all of book are usually make you bored, any it makes you feel happy, fun
and loosen up. Try to choose the best book for you personally and try to like reading that.

Robert Barker:

As a university student exactly feel bored to help reading. If their teacher asked them to go to the library in
order to make summary for some reserve, they are complained. Just tiny students that has reading's heart or
real their passion. They just do what the educator want, like asked to the library. They go to generally there
but nothing reading seriously. Any students feel that studying is not important, boring and can't see colorful
pics on there. Yeah, it is being complicated. Book is very important to suit your needs. As we know that on
this era, many ways to get whatever we wish. Likewise word says, ways to reach Chinese's country.
Therefore , this Quantitative Finance and Risk Management: A Physicist's Approach can make you sense
more interested to read.
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