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Belal E. Baaquie: Quantum Finance: Path Integrals and Hamiltonians for Optionsand Interest Rates before
purchasing it in order to gage whether or not it would be worth my time, and al praised Quantum Finance: Path
Integrals and Hamiltonians for Options and Interest Rates:

2 of 7 people found the following review helpful. Very Good Book!By Irma S.I bought it to start up with a course on
Economy, but then after | used it to start my Ph. D. So good it is.

This book applies the mathematics and concepts of quantum mechanics and quantum field theory to the modelling of


http://f3db.com/pub/links.php?id=B01LY9S87Y

interest rates and the theory of options. Particular emphasisis placed on path integrals and Hamiltonians. Financial
mathematics is dominated by stochastic calculus. The present book offers a formulation that is completely independent
of that approach. As such many results emerge from the ideas developed by the author. Thiswork will be of interest to
physicists and mathematicians working in the field of finance, to quantitative analysts in banks and finance firms and
to practitionersin the field of fixed income securities and foreign exchange. The book can also be used as a graduate
text for coursesin financia physics and financial mathematics.

About the AuthorBELAL BAAQUIE earned his PhD in Theoretical Physics from Cornell University. He has
published over fifty papersin leading international journals on quantum field theory and related topics, and since 1997
has regularly published papers on applying quantum field theory to both the theoretical and empirical aspects of
finance. He helped to launch the International Journal of Theoretical and Applied Finance in 1998 and continues to be
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