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This comprehensive book presents a systematic and practically oriented approach
to mathematical modeling in finance, particularly in the foreign exchange
context. It describes all the relevant aspects of financial engineering, including
derivative pricing, in detail. The book is self-contained, with the necessary
mathematical, economic, and trading background carefully explained. In addition
to the lucid treatment of the standard material, it describes many original results.

The book can be used both as a text for students of financial engineering, and as
a basic reference for risk managers, traders, and academics.
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Editorial Review

Review
"It is a book from which much can be learned, even by specialists in the derivatives field." -- Mathematical
Reviews, 2003

"The author should be congratulated for his thorough approach to this area..." -- Risk, April 2002

...a useful textbook for students of financial engineering and valuable reference book of the research work in
financial engineering. -- Mathematics Abstracts

...there is much to gain from reading this book, whether one is interested in FX markets or financial
engineering. -- GARP Risk Review, Jul/Aug 2002

It's a book that one would happily recommend to any capable student, confident that it is clear,
comprehensible and accurate. -- Professor Brian Sutchliffe, Universite Libre de Vryxekkes

The author should be congratulated for his thorough approach to this area and the comprehensive list of
reference. -- Risk, April 2002 Vol 15 / No. 4

there is much to gain from reading this book, whether one is interested in FX markets or in financial
engineering -- GARP Risk Review, Jul/Aug 2002

From the Publisher
The book can be used both as a text for students of financial engineering, and as a basic reference for risk
managers, traders, and academics.

About the Author
Alexander Lipton, PhD, is a Director in the Global Foreign Exchange Division at Deutsche Bank and an
Adjunct Professor of Mathematics at the University of Illinois. In addition to Mathematical Methods for
Foreign Exchange, he is the author of one other book, as well as numerous research papers and technical
reports on financial engineering and applied mathematics. In January 2000, Dr Lipton became the first
recipient of the prestigious Quant of the Year Award by the Magazine Risk.

Users Review

From reader reviews:

Joy Hanson:

In this 21st millennium, people become competitive in every single way. By being competitive now, people
have do something to make these survives, being in the middle of the crowded place and notice by simply
surrounding. One thing that often many people have underestimated it for a while is reading. Yeah, by
reading a reserve your ability to survive increase then having chance to stand than other is high. In your case
who want to start reading the book, we give you that Mathematical Methods for Foreign Exchange:A
Financial Engineer's Approach book as beginner and daily reading book. Why, because this book is more



than just a book.

Catherine Crider:

This book untitled Mathematical Methods for Foreign Exchange:A Financial Engineer's Approach to be one
of several books in which best seller in this year, honestly, that is because when you read this reserve you
can get a lot of benefit onto it. You will easily to buy this kind of book in the book retail outlet or you can
order it by means of online. The publisher with this book sells the e-book too. It makes you more easily to
read this book, because you can read this book in your Smart phone. So there is no reason for your
requirements to past this guide from your list.

James Blouin:

The guide untitled Mathematical Methods for Foreign Exchange:A Financial Engineer's Approach is the
publication that recommended to you to read. You can see the quality of the publication content that will be
shown to you. The language that creator use to explained their way of doing something is easily to
understand. The writer was did a lot of study when write the book, therefore the information that they share
to you is absolutely accurate. You also might get the e-book of Mathematical Methods for Foreign
Exchange:A Financial Engineer's Approach from the publisher to make you far more enjoy free time.

Patricia Diaz:

Do you like reading a book? Confuse to looking for your preferred book? Or your book has been rare? Why
so many concern for the book? But almost any people feel that they enjoy for reading. Some people likes
reading through, not only science book but additionally novel and Mathematical Methods for Foreign
Exchange:A Financial Engineer's Approach or even others sources were given understanding for you. After
you know how the truly great a book, you feel would like to read more and more. Science guide was created
for teacher or even students especially. Those guides are helping them to put their knowledge. In some other
case, beside science publication, any other book likes Mathematical Methods for Foreign Exchange:A
Financial Engineer's Approach to make your spare time considerably more colorful. Many types of book like
this one.
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