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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:

Harriet Blum:

Here thing why this particular Interest Rates and Coupon Bonds in Quantum Finance are different and
trustworthy to be yours. First of all looking at a book is good nonetheless it depends in the content of the usb
ports which is the content is as yummy as food or not. Interest Rates and Coupon Bonds in Quantum Finance
giving you information deeper and different ways, you can find any publication out there but there is no
reserve that similar with Interest Rates and Coupon Bonds in Quantum Finance. It gives you thrill looking at
journey, its open up your personal eyes about the thing this happened in the world which is maybe can be
happened around you. You can actually bring everywhere like in area, café, or even in your approach home
by train. If you are having difficulties in bringing the printed book maybe the form of Interest Rates and
Coupon Bonds in Quantum Finance in e-book can be your substitute.

Jennifer Stewart:

Hey guys, do you would like to finds a new book to study? May be the book with the title Interest Rates and
Coupon Bonds in Quantum Finance suitable to you? Typically the book was written by popular writer in this
era. The particular book untitled Interest Rates and Coupon Bonds in Quantum Financeis the one of several
books which everyone read now. This particular book was inspired many men and women in the world.
When you read this guide you will enter the new dimensions that you ever know just before. The author
explained their strategy in the simple way, consequently all of people can easily to know the core of this
guide. This book will give you a wide range of information about this world now. In order to see the
represented of the world with this book.

Vicki Harris:

The e-book with title Interest Rates and Coupon Bonds in Quantum Finance has a lot of information that you
can find out it. You can get a lot of benefit after read this book. This book exist new understanding the
information that exist in this book represented the condition of the world now. That is important to yo7u to
find out how the improvement of the world. This book will bring you within new era of the syndication. You
can read the e-book in your smart phone, so you can read it anywhere you want.

Nicholas Sheen:

What is your hobby? Have you heard which question when you got students? We believe that that issue was
given by teacher for their students. Many kinds of hobby, Every person has different hobby. And you know
that little person like reading or as reading become their hobby. You need to know that reading is very
important as well as book as to be the point. Book is important thing to provide you knowledge, except your
teacher or lecturer. You see good news or update concerning something by book. Numerous books that can
you go onto be your object. One of them is Interest Rates and Coupon Bonds in Quantum Finance.
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