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World Scientific Publishing Co Pte Ltd, Singapore, 2016. Hardback. Condition: New. 2nd Revised edition. Language: English . Brand New Book.
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
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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;
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and Life as a Quant - communication issues, sociology, stories, and advice.
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