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L'objectif de ce manuel est de présenter de manière moderne et rigoureuse les outils de base des
mathématiques financières. Il offre une approche à la fois précise d'un point de vue mathématique et
actualisée en intégrant des éléments récents : - la gestion actif-passif, - la duration, - la convexité, - les
produits de taux. Grâce à sa présentation très claire et à la rigueur de ses démonstrations, cet ouvrage se lit
comme un manuel complet et vivant. L'étudiant comprend ainsi naturellement toute la logique des
raisonnements sous-jacents aux formules utilisées en pratique. Parmi les sujets couverts : - Les concepts
indispensables des mathématiques financières tels que les annuités et les emprunts. - Des techniques
modernes comme les courbes de taux et leur ajustement, la gestion actif-passif, les durations vectorielles. -
Une introduction à l'incertain avec la valorisation des actions et la gestion de portefeuille.
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From reader reviews:

Kenneth Roberts:

Do you have favorite book? For those who have, what is your favorite's book? Book is very important thing
for us to be aware of everything in the world. Each publication has different aim as well as goal; it means
that guide has different type. Some people truly feel enjoy to spend their time for you to read a book. They
can be reading whatever they acquire because their hobby is actually reading a book. Why not the person
who don't like reading a book? Sometime, person feel need book if they found difficult problem as well as
exercise. Well, probably you should have this Mathématiques financières (French Edition).

Patsy Kuster:

This Mathématiques financières (French Edition) book is just not ordinary book, you have it then the world
is in your hands. The benefit you receive by reading this book will be information inside this publication
incredible fresh, you will get details which is getting deeper an individual read a lot of information you will
get. That Mathématiques financières (French Edition) without we know teach the one who reading it become
critical in contemplating and analyzing. Don't possibly be worry Mathématiques financières (French Edition)
can bring whenever you are and not make your handbag space or bookshelves' come to be full because you
can have it in the lovely laptop even phone. This Mathématiques financières (French Edition) having very
good arrangement in word and also layout, so you will not sense uninterested in reading.

Ola Hellman:

Can you one of the book lovers? If so, do you ever feeling doubt if you are in the book store? Make an effort
to pick one book that you just dont know the inside because don't evaluate book by its deal with may doesn't
work here is difficult job because you are frightened that the inside maybe not because fantastic as in the
outside search likes. Maybe you answer may be Mathématiques financières (French Edition) why because
the wonderful cover that make you consider concerning the content will not disappoint a person. The inside
or content is definitely fantastic as the outside or perhaps cover. Your reading sixth sense will directly show
you to pick up this book.

Susan Woods:

As a student exactly feel bored to reading. If their teacher questioned them to go to the library as well as to
make summary for some publication, they are complained. Just tiny students that has reading's heart and soul
or real their interest. They just do what the teacher want, like asked to go to the library. They go to there but
nothing reading significantly. Any students feel that reading is not important, boring in addition to can't see
colorful pics on there. Yeah, it is to become complicated. Book is very important for you. As we know that
on this period, many ways to get whatever we really wish for. Likewise word says, ways to reach Chinese's
country. Therefore this Mathématiques financières (French Edition) can make you truly feel more interested
to read.
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