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The idea of writing this bookarosein 2000when the ?rst author wasassigned to teach the required course
STATS 240 (Statistical Methods in Finance) in the new M. S. program in Pnancial mathematics at Stanford,
which is an interdisciplinary program that aims to provide a master’ s-level education in applied mathematics,
statistics, computing, ?nance, and economics. Students in the programhad di?erent backgroundsin statistics.
Some had only taken a basic course in statistical inference, while others had taken a broad spectrum of M. S.
- and Ph. D. -level statistics courses. On the other hand, all of them had already taken required core courses
in investment theory and derivative pricing, and STATS 240 was supposed to link the theory and pricing
formulas to real-world data and pricing or investment strategies. Besides studentsin
theprogram,thecourseal so attractedmanystudentsfromother departments in the university, further increasing
the heterogeneity of students, as many of them had a strong background in mathematical and statistical
modeling from the mathematical, physical, and engineering sciences but no previous experience in ?nance.
To address the diversity in background but common strong interest in the subject and in a potential career as
a“quant” in the ?nancialindustry thecoursemateria wascarefullychosennotonlytopresent basic statistical
methods of importance to quantitative Pnance but aso to summarize domain knowledge in ?nance and show
how it can be combined with statistical modeling in ?nancial analysis and decision making. The course
material evolved over the years, especialy after the second author helped as the head TA during the years
2004 and 2005.
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From reader reviews:

Christopher Clarke:

The actual book Statistical Models and Methods for Financial Markets (Springer Texts in Statistics) will
bring that you the new experience of reading the book. The author style to clarify theideais very unique.
When you try to find new book to read, this book very ideal to you. The book Statistical Models and
Methods for Financial Markets (Springer Texts in Statistics) is much recommended to you to learn. Y ou can
also get the e-book in the official web site, so you can easier to read the book.

Maria Bruns:

Typically the book Statistical Models and Methods for Financial Markets (Springer Texts in Statistics) has a
lot of information on it. So when you read this book you can get alot of help. The book was authored by the

very famous author. The writer makes some research prior to write this book. This specific book very easy to
read you can get the point easily after scanning this book.

Michael Milliner:

The reason why? Because this Statistical Models and Methods for Financial Markets (Springer Textsin
Statistics) is an unordinary book that the inside of the book waiting for you to snap this but latter it will
surprise you with the secret it inside. Reading this book adjacent to it was fantastic author who else write the
book in such amazing way makes the content on the inside easier to understand, entertaining method but till
convey the meaning thoroughly. So , it is good for you because of not hesitating having this any longer or
you going to regret it. This unique book will give you alot of benefits than the other book possess such as
help improving your talent and your critical thinking means. So , till want to delay having that book? If |
were you | will go to the e-book store hurriedly.

Janelle Garrity:

Beside this Statistical Models and Methods for Financial Markets (Springer Texts in Statistics) in your
phone, it might give you away to get closer to the new knowledge or data. The information and the
knowledge you might got here is fresh through the oven so don't possibly be worry if you feel like an aged
people live in narrow small town. It is good thing to have Statistical Models and Methods for Financial
Markets (Springer Textsin Statistics) because this book offers to your account readable information. Do you
often have book but you don't get what it's about. Oh come on, that won't happen if you have this with your
hand. The Enjoyable blend here cannot be questionable, including treasuring beautiful island. So do you still
want to miss this? Find this book as well asread it from right now!
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