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Michael Mastro: Financial Derivative and Energy Market Valuation: Theory and Implementation in
MATLAB before purchasing it in order to gage whether or not it would be worth my time, and all praised Financial
Derivative and Energy Market Valuation: Theory and Implementation in MATLAB:

0 of 0 people found the following review helpful. Good, but very advancedBy The ShooterThis book is great.


http://f3db.com/pub/links.php?id=B00BJOL4MY

However, the math is very sophisticated and not for the faint of heart. A beginner will likely get very lost. The codeis
extremely useful. | look forward to implementing it.1 of 1 people found the following review helpful. errataBy srinivas
potulalts helpful to have an errata available online. Its a good book with matlab code handling both real data and
simulated data. But some of the typos need to be corrected like 0.5* EstV ol*2/2 where multiplying with 0.5 itself is
dividing with 2.1 of 1 people found the following review helpful. Overall avery good book. It's main advantage is the
Matlab codes ...By Ghulam SorwarOverall a very good book. It's main advantage is the Matlab codes which can be
downloaded from the publishers website

A road map for implementing quantitative financial models Financial Derivative and Energy Market Vauation brings
the application of financial modelsto a higher level by helping readers capture the true behavior of energy markets and
related financial derivatives. The book provides readers with arange of statistical and quantitative techniques and
demonstrates how to implement the presented concepts and methods in Matlabreg;. Featuring an unparalleled level of
detail, this unique work provides the underlying theory and various advanced topics without requiring a prior high-
level understanding of mathematics or finance. In addition to a self-contained treatment of applied topics such as
modern Fourier-based analysis and affine transforms, Financial Derivative and Energy Market Valuation also: bull;
Provides the derivation, numerical implementation, and documentation of the corresponding Matlab for each topic
bull; Extends seminal works developed over the last four decades to derive and utilize present-day financial models
bull; Shows how to use applied methods such as fast Fourier transforms to generate statistical distributions for option
pricing bull; Includes all Matlab code for readers wishing to replicate the figures found throughout the book Thorough,
practical, and easy to use, Financia Derivative and Energy Market Valuation is afirst-rate guide for readers who want
to learn how to use advanced numerical methods to implement and apply state-of-the-art financial models. The book is
also ideal for graduate-level courses in quantitative finance, mathematical finance, and financial engineering.

Idquo; The book is aso ideal for graduate-level courses in quantitative finance, mathematical finance, and financial
engineering.rdquo;nbsp; (Zentralblatt nbsp;MATH, 1 August 2013)From the Inside FlapA road map for implementing
guantitative financial modelsFinancial Derivative and Energy Market Valuation brings the application of financial
models to a higher level by helping readers capture the true behavior of energy markets and related financial
derivatives. The book provides readers with arange of statistical and quantitative techniques and demonstrates how to
implement the presented concepts and methods in Matlabreg;.Featuring an unparalleled level of detail, this unique
work provides the underlying theory and various advanced topics without requiring a prior high-level understanding of
mathematics or finance. In addition to a self-contained treatment of applied topics such as modern Fourier-based
analysis and affine transforms, Financial Derivative and Energy Market Valuation also:Provides the derivation,
numerical implementation, and documentation of the corresponding Matlab for each topicExtends seminal works
developed over the last four decades to derive and utilize present-day financial model sShows how to use applied
methods such as fast Fourier transforms to generate statistical distributions for option pricinglncludes all Matlabreg;
code for readers wishing to replicate the figures found throughout the bookThorough, practical, and easy to use,
Financial Derivative and Energy Market Valuation is afirst-rate guide for readers who want to learn how to use
advanced numerical methods to implement and apply state-of-the-art financial models. The book is also ideal for
graduate-level coursesin quantitative finance, mathematical finance, and financial engineering.From the Back CoverA
road map for implementing quantitative financial models Financial Derivative and Energy Market Valuation brings the
application of financial models to a higher level by helping readers capture the true behavior of energy markets and
related financial derivatives. The book provides readers with arange of statistical and quantitative techniques and
demonstrates how to implement the presented concepts and methods in Matlabreg;. Featuring an unparalleled level of
detail, this unique work provides the underlying theory and various advanced topics without requiring a prior high-
level understanding of mathematics or finance. In addition to a self-contained treatment of applied topics such as
modern Fourier-based analysis and affine transforms, Financial Derivative and Energy Market Valuation also:
Provides the derivation, numerical implementation, and documentation of the corresponding Matlab for each topic
Extends seminal works developed over the last four decades to derive and utilize present-day financial models Shows
how to use applied methods such as fast Fourier transforms to generate statistical distributions for option pricing
Includes all Matlabreg; code for readers wishing to replicate the figures found throughout the book Thorough,
practical, and easy to use, Financia Derivative and Energy Market Valuation is a first-rate guide for readers who want
to learn how to use advanced numerical methods to implement and apply state-of-the-art financial models. The book is
also ideal for graduate-level courses in quantitative finance, mathematical finance, and financial engineering.



