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Keith Cuthbertson, Dirk Nitzsche: Investments: Spot and Derivatives Markets before purchasing it in order to
gage whether or not it would be worth my time, and all praised Investments: Spot and Derivatives Markets:

10 of 10 people found the following review helpful. A hidden jewel of quantitative finance booksBy Weigin XieThis
wonderful book and its companion book "Financial Engineering: Derivatives and Risk Management” have been on the
markets more than one year, but still didn't draw sufficient attention from the readers in either academic or practical
world. FinMath.com didn't add any of them on its bestseller list, and there's no single reader's review on .com.l have
both books for awhile and like them very much. | consider them as the hidden jewels of quantitative finance books.
This book definitely beats the "Investments' by Bodie, Kane and Marcus, and its companion book does the same thing
to John Hull's "Options, Futures, and Other Derivatives'. If you can find any of them in the bookstore you patronize
frequently, | bet you will take it/them to home the same day. Both are published by John Wiley, but priced as
[inexpensively] as computer books on mass markets. In addition, the supporting Website has related Excel, GAUSS
and PowerPoint files for downloading. The PowerPoint slides have professional quality. The only thing | don't likeis


http://f3db.com/pub/links.php?id=B001QFZKLW

the GAUSS program code on the books. | can't imagine anybody would take time to learn GAUSS just for those 2
books, and never understand why the authors didn't give VBA or pseudo code for mgjority'sinterest.Both are written
as textbooks, but contain lot of useful information on practical consideration, such as"The market maker Buys the
Base currency at the Bid rate - which is the 'low'figure(usually the figure which comesfirst in the quote)”.

Based on class-tested material, this book is an excellent introduction to global financial markets. The authors link
theory and real world issuesin their coverage of equity, bond and FX strategies including methods such as chartism,
neural networks and chaos theory. This practical approach is also applied to topicsin corporate finance, including
valuation of companies using NPV and other techniques such as economic value added (EVA), adjusted present value
(APV) and real optionstheory. Raising funds in the money markets and via equity and debt securities, aswell as
dividend and merger policy provide further practical illustrations of theoretical ideas. Futures, options and swaps and
their use in speculation, hedging and arbitrage are also examined. Features include: * Topic boxes on current policy
issues and newspaper extracts, giving practical applications and real world context of the ideas presented * 2 colour in-
text design * Clear, simple and consistent mathematical notation, with worked examples and end of chapter questions
* Supporting website including Lecturer's Resource Pack and Student Centre with interactive Excel and GAUSS
software The text covers behaviour in financial markets, decisions in corporate finance and wider public policy issues.
It isaimed at final year undergraduates, MBA and M Sc students and those undertaking professional qualificationsin
finance. For those wishing to deepen their knowledge of financial markets, the authors have written a companion book
Financial Engineering: Derivatives and Risk Management.

From the Back CoverBased on class-tested material, this book is an excellent introduction to global financial markets.
The authors link theory and real world issuesin their coverage of equity, bond and FX strategies including methods
such as chartism, neural networks and chaos theory. This practical approach is also applied to topicsin corporate
finance, including valuation of companies using NPV and other techniques such as economic value added (EVA),
adjusted present value (APV) and real options theory. Raising funds in the money markets and via equity and debt
securities, as well as dividend and merger policy provide further practical illustrations of theoretical ideas. Futures,
options and swaps and their use in speculation, hedging and arbitrage are also examined. The text covers behaviour in
financial markets, decisionsin corporate finance and wider public policy issues. It isaimed at final year
undergraduates, MBA and M Sc students and those undertaking professional qualificationsin finance. For those
wishing to deepen their knowledge of financial markets, the authors have written a companion book Financial
Engineering: Derivatives and Risk Management Features include: * topic boxes on current policy issues and
newspaper extracts, giving practical applications and real world context of the ideas presented * 2 colour in-text design
* clear, ssimple and consistent mathematical notation, with worked examples and end of chapter questions * supporting
website including Lecturer's Resource Pack and Student Centre with interactive Excel and GAUSS softwareAbout the
AuthorKEITH CUTHBERTSON is Professor of Finance at the Management School, Imperial College. He has been an
advisor to the Bank of England and UK Treasury and avisitor at the Federal Reserve. He has held chairs at the
University of Newcastle and City University Business School, as well as undertaking consultancy with financial
institutions. He is the author of another Wiley title, Quantitative Financial Economics. DIRK NITZSCHE is alecturer
in Finance at the Management School, Imperial College. Heisaso aVisiting Lecturer at City University Business
School.



