
Interest Rates and Coupon Bonds in Quantum
Finance
Belal E. Baaquie

Click here if your download doesn"t start automatically

http://youkof.club/go/read.php?id=0521889286
http://youkof.club/go/read.php?id=0521889286
http://youkof.club/go/read.php?id=0521889286


Interest Rates and Coupon Bonds in Quantum Finance

Belal E. Baaquie

Interest Rates and Coupon Bonds in Quantum Finance Belal E. Baaquie
The economic crisis of 2008 has shown that the capital markets need new theoretical and mathematical
concepts to describe and price financial instruments. Focusing almost exclusively on interest rates and
coupon bonds, this book does not employ stochastic calculus - the bedrock of the present day mathematical
finance - for any of the derivations. Instead, it analyzes interest rates and coupon bonds using quantum
finance. The Heath-Jarrow-Morton and the Libor Market Model are generalized by realizing the forward and
Libor interest rates as an imperfectly correlated quantum field. Theoretical models have been calibrated and
tested using bond and interest rates market data. Building on the principles formulated in the author's
previous book (Quantum Finance, Cambridge University Press, 2004) this ground-breaking book brings
together a diverse collection of theoretical and mathematical interest rate models. It will interest physicists
and mathematicians researching in finance, and professionals working in the finance industry.
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From reader reviews:

Marilyn Vance:

Nowadays reading books become more and more than want or need but also turn into a life style. This
reading practice give you lot of advantages. The advantages you got of course the knowledge the particular
information inside the book which improve your knowledge and information. The data you get based on
what kind of publication you read, if you want drive more knowledge just go with education and learning
books but if you want sense happy read one with theme for entertaining for instance comic or novel. The
Interest Rates and Coupon Bonds in Quantum Finance is kind of book which is giving the reader unforeseen
experience.

Alberta Keyes:

Often the book Interest Rates and Coupon Bonds in Quantum Finance has a lot of knowledge on it. So when
you read this book you can get a lot of gain. The book was compiled by the very famous author. The author
makes some research prior to write this book. That book very easy to read you can obtain the point easily
after reading this book.

Debra Unger:

You may spend your free time you just read this book this book. This Interest Rates and Coupon Bonds in
Quantum Finance is simple to deliver you can read it in the park your car, in the beach, train and also soon. If
you did not have got much space to bring typically the printed book, you can buy often the e-book. It is make
you simpler to read it. You can save typically the book in your smart phone. Thus there are a lot of benefits
that you will get when you buy this book.

Thomas Gonzalez:

Don't be worry in case you are afraid that this book will filled the space in your house, you will get it in e-
book technique, more simple and reachable. This particular Interest Rates and Coupon Bonds in Quantum
Finance can give you a lot of buddies because by you investigating this one book you have matter that they
don't and make a person more like an interesting person. This particular book can be one of a step for you to
get success. This guide offer you information that might be your friend doesn't know, by knowing more than
other make you to be great men and women. So , why hesitate? Let us have Interest Rates and Coupon
Bonds in Quantum Finance.
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