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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,
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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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—Dr Bruno Dupire (Bloomberg L.P.)
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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
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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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Editorial Review

Users Review

From reader reviews:

Gregory Jager:

Nowadays reading books be than want or need but also get a life style. This reading routine give you lot of
advantages. The benefits you got of course the knowledge the rest of the information inside the book that
improve your knowledge and information. The knowledge you get based on what kind of book you read, if
you want drive more knowledge just go with education books but if you want really feel happy read one with
theme for entertaining such as comic or novel. Typically the Encyclopedia of Quantitative Finance (4-
Volume Set) is kind of e-book which is giving the reader unstable experience.

David Rutherford:

Reading a publication can be one of a lot of action that everyone in the world enjoys. Do you like reading
book consequently. There are a lot of reasons why people like it. First reading a publication will give you a
lot of new facts. When you read a reserve you will get new information because book is one of various ways
to share the information or perhaps their idea. Second, reading through a book will make a person more
imaginative. When you reading through a book especially tale fantasy book the author will bring you to
definitely imagine the story how the figures do it anything. Third, you may share your knowledge to other
individuals. When you read this Encyclopedia of Quantitative Finance (4-Volume Set), you are able to tells
your family, friends as well as soon about yours publication. Your knowledge can inspire average, make
them reading a guide.

Timothy Rhine:

A lot of people always spent their free time to vacation or maybe go to the outside with them household or
their friend. Are you aware? Many a lot of people spent they free time just watching TV, as well as playing
video games all day long. If you need to try to find a new activity here is look different you can read some
sort of book. It is really fun for you personally. If you enjoy the book which you read you can spent the
whole day to reading a reserve. The book Encyclopedia of Quantitative Finance (4-Volume Set) it doesn't
matter what good to read. There are a lot of individuals who recommended this book. These were enjoying
reading this book. In the event you did not have enough space bringing this book you can buy the actual e-
book. You can m0ore very easily to read this book out of your smart phone. The price is not to cover but this
book possesses high quality.

Matthew Seifert:

The book untitled Encyclopedia of Quantitative Finance (4-Volume Set) contain a lot of information on it.



The writer explains her idea with easy technique. The language is very clear and understandable all the
people, so do not really worry, you can easy to read the idea. The book was authored by famous author. The
author will take you in the new age of literary works. You can actually read this book because you can
continue reading your smart phone, or device, so you can read the book throughout anywhere and anytime.
In a situation you wish to purchase the e-book, you can start their official web-site along with order it. Have
a nice study.
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