Goldman Sachs Quant Interview Questions
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Chaos Monkeys - Antonio Garcia Martinez 2018-07-24
The instant New York Times bestseller, now available in paperback and
featuring a new afterword from the author—the insider's guide to the
Facebook/Cambridge Analytica scandal, the inner workings of the tech
world, and who really runs Silicon Valley “Incisive.... The most fun
business book I have read this year.... Clearly there will be people who
hate this book — which is probably one of the things that makes it such a
great read.” — Andrew Ross Sorkin, New York Times Imagine a
chimpanzee rampaging through a datacenter powering everything from
Google to Facebook. Infrastructure engineers use a software version of
this “chaos monkey” to test online services’ robustness—their ability to
survive random failure and correct mistakes before they actually occur.
Tech entrepreneurs are society’s chaos monkeys. One of Silicon Valley’s
most audacious chaos monkeys is Antonio García Martínez. After stints
on Wall Street and as CEO of his own startup, García Martínez joined
Facebook’s nascent advertising team. Forced out in the wake of an
internal product war over the future of the company’s monetization
strategy, García Martínez eventually landed at rival Twitter. In Chaos
Monkeys, this gleeful contrarian unravels the chaotic evolution of social
media and online marketing and reveals how it is invading our lives and
shaping our future.
Starting Your Career as a Wall Street Quant - Brett Jiu 2010
Now updated and revised to reflect industry changes in the aftermath of
the 2008 financial meltdown! First published in 2007, this unique career
guide focuses on the quantitative finance job market. Written specifically
for readers who want to get into quantitative finance, this book covers
everything you wanted to know about landing a quant job, from writing
an effective resume to acing job interviews to negotiating a job offer. An
experienced senior quant, the author offers tons of practical, no-BS
advice and tips to guide you through the difficult process of getting a
quant job, especially in today's weak economy.
How I Became a Quant - Richard R. Lindsey 2011-01-11
Praise for How I Became a Quant "Led by two top-notch quants, Richard
R. Lindsey and Barry Schachter, How I Became a Quant details the
quirky world of quantitative analysis through stories told by some of
today's most successful quants. For anyone who might have thought
otherwise, there are engaging personalities behind all that number
crunching!" --Ira Kawaller, Kawaller & Co. and the Kawaller Fund "A fun
and fascinating read. This book tells the story of how academics,
physicists, mathematicians, and other scientists became professional
investors managing billions." --David A. Krell, President and CEO,
International Securities Exchange "How I Became a Quant should be
must reading for all students with a quantitative aptitude. It provides
fascinating examples of the dynamic career opportunities potentially
open to anyone with the skills and passion for quantitative analysis." -Roy D. Henriksson, Chief Investment Officer, Advanced Portfolio
Management "Quants"--those who design and implement mathematical
models for the pricing of derivatives, assessment of risk, or prediction of
market movements--are the backbone of today's investment industry. As
the greater volatility of current financial markets has driven investors to
seek shelter from increasing uncertainty, the quant revolution has given
people the opportunity to avoid unwanted financial risk by literally
trading it away, or more specifically, paying someone else to take on the
unwanted risk. How I Became a Quant reveals the faces behind the quant
revolution, offering you?the?chance to learn firsthand what it's like to be
a?quant today. In this fascinating collection of Wall Street war stories,
more than two dozen quants detail their roots, roles, and contributions,
explaining what they do and how they do it, as well as outlining the
sometimes unexpected paths they have followed from the halls of
academia to the front lines of an investment revolution.

Fifty Challenging Problems in Probability with Solutions - Frederick
Mosteller 1987-01-01
Can you solve the problem of "The Unfair Subway"? Marvin gets off work
at random times between 3 and 5 p.m. His mother lives uptown, his
girlfriend downtown. He takes the first subway that comes in either
direction and eats dinner with the one he is delivered to. His mother
complains that he never comes to see her, but he says she has a 50-50
chance. He has had dinner with her twice in the last 20 working days.
Explain. Marvin's adventures in probability are one of the fifty intriguing
puzzles that illustrate both elementary ad advanced aspects of
probability, each problem designed to challenge the mathematically
inclined. From "The Flippant Juror" and "The Prisoner's Dilemma" to
"The Cliffhanger" and "The Clumsy Chemist," they provide an ideal
supplement for all who enjoy the stimulating fun of mathematics.
Professor Frederick Mosteller, who teaches statistics at Harvard
University, has chosen the problems for originality, general interest, or
because they demonstrate valuable techniques. In addition, the problems
are graded as to difficulty and many have considerable stature. Indeed,
one has "enlivened the research lives of many excellent mathematicians."
Detailed solutions are included. There is every probability you'll need at
least a few of them.
Work Rules! - Laszlo Bock 2015-04-07
From the visionary head of Google's innovative People Operations comes
a groundbreaking inquiry into the philosophy of work -- and a blueprint
for attracting the most spectacular talent to your business and ensuring
that they succeed. "We spend more time working than doing anything
else in life. It's not right that the experience of work should be so
demotivating and dehumanizing." So says Laszlo Bock, former head of
People Operations at the company that transformed how the world
interacts with knowledge. This insight is the heart of Work Rules!, a
compelling and surprisingly playful manifesto that offers lessons
including: Take away managers' power over employees Learn from your
best employees-and your worst Hire only people who are smarter than
you are, no matter how long it takes to find them Pay unfairly (it's more
fair!) Don't trust your gut: Use data to predict and shape the future
Default to open-be transparent and welcome feedback If you're
comfortable with the amount of freedom you've given your employees,
you haven't gone far enough. Drawing on the latest research in
behavioral economics and a profound grasp of human psychology, Work
Rules! also provides teaching examples from a range of industriesincluding lauded companies that happen to be hideous places to work
and little-known companies that achieve spectacular results by valuing
and listening to their employees. Bock takes us inside one of history's
most explosively successful businesses to reveal why Google is
consistently rated one of the best places to work in the world, distilling
15 years of intensive worker R&D into principles that are easy to put into
action, whether you're a team of one or a team of thousands. Work Rules!
shows how to strike a balance between creativity and structure, leading
to success you can measure in quality of life as well as market share.
Read it to build a better company from within rather than from above;
read it to reawaken your joy in what you do.
GMAT Official Advanced Questions - GMAC (Graduate Management
Admission Council) 2019-09-24
GMAT Official Advanced Questions Your GMAT Official Prep collection of
only hard GMAT questions from past exams. Bring your best on exam day
by focusing on the hard GMAT questions to help improve your
performance. Get 300 additional hard verbal and quantitative questions
to supplement your GMAT Official Guide collection. GMAT Official
Advance Questions: Specifically created for those who aspire to earn a
top GMAT score and want additional prep. Expand your practice with
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300 additional hard verbal and quantitative questions from past GMAT
exams to help you perform at your best. Learn strategies to solve hard
questions by reviewing answer explanations from subject matter experts.
Organize your studying with practice questions grouped by fundamental
skills Help increase your test-taking performance and confidence on
exam day knowing you studied the hard GMAT questions. PLUS! Your
purchase includes online resources to further your practice: Online
Question Bank: Create your own practice sets online with the same
questions in GMAT Official Advance Questions to focus your studying on
specific fundamental skills. Mobile App: Access your Online Question
Bank through the mobile app to never miss a moment of practice. Study
on-the-go and sync with your other devices. Download the Online
Question Bank once on your app and work offline. This product includes:
print book with a unique access code and instructions to the Online
Question Bank accessible via your computer and Mobile App.
Quantitative Finance For Dummies - Steve Bell 2016-06-07
An accessible, thorough introduction to quantitative finance Does the
complex world of quantitative finance make you quiver?You're not alone!
It's a tough subject for even high-levelfinancial gurus to grasp, but
Quantitative Finance ForDummies offers plain-English guidance on
making sense ofapplying mathematics to investing decisions. With this
completeguide, you'll gain a solid understanding of futures, options
andrisk, and get up-to-speed on the most popular equations,
methods,formulas and models (such as the Black-Scholes model) that
areapplied in quantitative finance. Also known as mathematical finance,
quantitative finance is thefield of mathematics applied to financial
markets. It's a highlytechnical discipline—but almost all investment
companies andhedge funds use quantitative methods. This fun and
friendly guidebreaks the subject of quantitative finance down to
easilydigestible parts, making it approachable for personal investors
andfinance students alike. With the help of Quantitative FinanceFor
Dummies, you'll learn the mathematical skills necessary forsuccess with
quantitative finance, the most up-to-date portfolioand risk management
applications and everything you need to knowabout basic derivatives
pricing. Covers the core models, formulas and methods used
inquantitative finance Includes examples and brief exercises to help
augment yourunderstanding of QF Provides an easy-to-follow
introduction to the complex world ofquantitative finance Explains how
QF methods are used to define the current marketvalue of a derivative
security Whether you're an aspiring quant or a top-tier personalinvestor,
Quantitative Finance For Dummies is your go-toguide for coming to grips
with QF/risk management.
Handicapping Your MBA Odds - John Byrne 2012-06-01
Not sure if you can get into an elite MBA program at Harvard, Stanford
or Wharton? A leading MBA admissions consultant assesses your odds of
success based on actual profiles of real business school applicants. A
witty, entertaining and highly informative look at elite business school
admissions
Frequently Asked Questions in Quantitative Finance - Paul Wilmott
2010-05-27
Paul Wilmott writes, "Quantitative finance is the most fascinating and
rewarding real-world application of mathematics. It is fascinating
because of the speed at which the subject develops, the new products
and the new models which we have to understand. And it is rewarding
because anyone can make a fundamental breakthrough. "Having worked
in this field for many years, I have come to appreciate the importance of
getting the right balance between mathematics and intuition. Too little
maths and you won't be able to make much progress, too much maths
and you'll be held back by technicalities. I imagine, but expect I will
never know for certain, that getting the right level of maths is like having
the right equipment to climb Mount Everest; too little and you won't
make the first base camp, too much and you'll collapse in a heap before
the top. "Whenever I write about or teach this subject I also aim to get
the right mix of theory and practice. Finance is not a hard science like
physics, so you have to accept the limitations of the models. But nor is it
a very soft science, so without those models you would be at a
disadvantage compared with those better equipped. I believe this adds to
the fascination of the subject. "This FAQs book looks at some of the most
important aspects of financial engineering, and considers them from both
theoretical and practical points of view. I hope that you will see that
finance is just as much fun in practice as in theory, and if you are reading
this book to help you with your job interviews, good luck! Let me know
how you get on!"
Flash Boys: A Wall Street Revolt - Michael Lewis 2014-03-31
Argues that post-crisis Wall Street continues to be controlled by large

banks and explains how a small, diverse group of Wall Street men have
banded together to reform the financial markets.
The Quants - Scott Patterson 2010-02-02
With the immediacy of today’s NASDAQ close and the timeless power of
a Greek tragedy, The Quants is at once a masterpiece of explanatory
journalism, a gripping tale of ambition and hubris, and an ominous
warning about Wall Street’s future. In March of 2006, four of the world’s
richest men sipped champagne in an opulent New York hotel. They were
preparing to compete in a poker tournament with million-dollar stakes,
but those numbers meant nothing to them. They were accustomed to
risking billions. On that night, these four men and their cohorts were the
new kings of Wall Street. Muller, Griffin, Asness, and Weinstein were
among the best and brightest of a new breed, the quants. Over the prior
twenty years, this species of math whiz--technocrats who make billions
not with gut calls or fundamental analysis but with formulas and highspeed computers--had usurped the testosterone-fueled, kill-or-be-killed
risk-takers who’d long been the alpha males the world’s largest casino.
The quants helped create a digitized money-trading machine that could
shift billions around the globe with the click of a mouse. Few realized,
though, that in creating this unprecedented machine, men like Muller,
Griffin, Asness and Weinstein had sowed the seeds for history’s greatest
financial disaster. Drawing on unprecedented access to these four
number-crunching titans, The Quants tells the inside story of what they
thought and felt in the days and weeks when they helplessly watched
much of their net worth vaporize--and wondered just how their mindbending formulas and genius-level IQ’s had led them so wrong, so fast.
The Volatility Surface - Jim Gatheral 2011-03-10
Praise for The Volatility Surface "I'm thrilled by the appearance of Jim
Gatheral's new book The Volatility Surface. The literature on stochastic
volatility is vast, but difficult to penetrate and use. Gatheral's book, by
contrast, is accessible and practical. It successfully charts a middle
ground between specific examples and general models--achieving
remarkable clarity without giving up sophistication, depth, or breadth." -Robert V. Kohn, Professor of Mathematics and Chair, Mathematical
Finance Committee, Courant Institute of Mathematical Sciences, New
York University "Concise yet comprehensive, equally attentive to both
theory and phenomena, this book provides an unsurpassed account of the
peculiarities of the implied volatility surface, its consequences for pricing
and hedging, and the theories that struggle to explain it." --Emanuel
Derman, author of My Life as a Quant "Jim Gatheral is the wiliest
practitioner in the business. This very fine book is an outgrowth of the
lecture notes prepared for one of the most popular classes at NYU's
esteemed Courant Institute. The topics covered are at the forefront of
research in mathematical finance and the author's treatment of them is
simply the best available in this form." --Peter Carr, PhD, head of
Quantitative Financial Research, Bloomberg LP Director of the Masters
Program in Mathematical Finance, New York University "Jim Gatheral is
an acknowledged master of advanced modeling for derivatives. In The
Volatility Surface he reveals the secrets of dealing with the most
important but most elusive of financial quantities, volatility." --Paul
Wilmott, author and mathematician "As a teacher in the field of
mathematical finance, I welcome Jim Gatheral's book as a significant
development. Written by a Wall Street practitioner with extensive market
and teaching experience, The Volatility Surface gives students access to
a level of knowledge on derivatives which was not previously available. I
strongly recommend it." --Marco Avellaneda, Director, Division of
Mathematical Finance Courant Institute, New York University "Jim
Gatheral could not have written a better book." --Bruno Dupire, winner of
the 2006 Wilmott Cutting Edge Research Award Quantitative Research,
Bloomberg LP
Interview Math - Lewis Lin 2019-01-12
What Happened to Goldman Sachs - Steven G. Mandis 2013-09-10
This is the story of the slow evolution of Goldman Sachs—addressing why
and how the firm changed from an ethical standard to a legal one as it
grew to be a leading global corporation. In What Happened to Goldman
Sachs, Steven G. Mandis uncovers the forces behind what he calls
Goldman’s “organizational drift.” Drawing from his firsthand experience;
sociological research; analysis of SEC, congressional, and other filings;
and a wide array of interviews with former clients, detractors, and
current and former partners, Mandis uncovers the pressures that forced
Goldman to slowly drift away from the very principles on which its
reputation was built. Mandis evaluates what made Goldman Sachs so
successful in the first place, how it responded to pressures to grow, why
it moved away from the values and partnership culture that sustained it
2/6

for so many years, what forces accelerated this drift, and why insiders
can’t—or won’t—recognize this crucial change. Combining insightful
analysis with engaging storytelling, Mandis has written an insider’s
history that offers invaluable perspectives to business leaders interested
in understanding and managing organizational drift in their own firms.
The Consulting Interview Bible - Jenny Rae Le Roux 2014

cover letter, and what common mistakes to avoid during the interview
process. The author shares his own unique experiences at Goldman
Sachs, providing unique advice and fascinating looks into Goldman
Sachs's recruitment policies. In addition to helping readers maximize
their chances of landing their dream internship, this eBook includes
advice on succeeding during the actual internship.
Quant Job Interview Questions and Answers - Mark Joshi 2013
The quant job market has never been tougher. Extensive preparation is
essential. Expanding on the successful first edition, this second edition
has been updated to reflect the latest questions asked. It now provides
over 300 interview questions taken from actual interviews in the City and
Wall Street. Each question comes with a full detailed solution, discussion
of what the interviewer is seeking and possible follow-up questions.
Topics covered include option pricing, probability, mathematics,
numerical algorithms and C++, as well as a discussion of the interview
process and the non-technical interview. All three authors have worked
as quants and they have done many interviews from both sides of the
desk. Mark Joshi has written many papers and books including the very
successful introductory textbook, "The Concepts and Practice of
Mathematical Finance."
Liquidated - Karen Ho 2009-06-22
Financial collapses—whether of the junk bond market, the Internet
bubble, or the highly leveraged housing market—are often explained as
the inevitable result of market cycles: What goes up must come down. In
Liquidated, Karen Ho punctures the aura of the abstract, all-powerful
market to show how financial markets, and particularly booms and busts,
are constructed. Through an in-depth investigation into the everyday
experiences and ideologies of Wall Street investment bankers, Ho
describes how a financially dominant but highly unstable market system
is understood, justified, and produced through the restructuring of
corporations and the larger economy. Ho, who worked at an investment
bank herself, argues that bankers’ approaches to financial markets and
corporate America are inseparable from the structures and strategies of
their workplaces. Her ethnographic analysis of those workplaces is filled
with the voices of stressed first-year associates, overworked and
alienated analysts, undergraduates eager to be hired, and seasoned
managing directors. Recruited from elite universities as “the best and
the brightest,” investment bankers are socialized into a world of high
risk and high reward. They are paid handsomely, with the understanding
that they may be let go at any time. Their workplace culture and
networks of privilege create the perception that job insecurity builds
character, and employee liquidity results in smart, efficient business.
Based on this culture of liquidity and compensation practices tied to
profligate deal-making, Wall Street investment bankers reshape
corporate America in their own image. Their mission is the creation of
shareholder value, but Ho demonstrates that their practices and
assumptions often produce crises instead. By connecting the values and
actions of investment bankers to the construction of markets and the
restructuring of U.S. corporations, Liquidated reveals the particular
culture of Wall Street often obscured by triumphalist readings of
capitalist globalization.
Inside Volatility Filtering - Alireza Javaheri 2015-08-24
A new, more accurate take on the classical approach to volatility
evaluation Inside Volatility Filtering presents a new approach to volatility
estimation, using financial econometrics based on a more accurate
estimation of the hidden state. Based on the idea of "filtering", this book
lays out a two-step framework involving a Chapman-Kolmogorov prior
distribution followed by Bayesian posterior distribution to develop a
robust estimation based on all available information. This new second
edition includes guidance toward basing estimations on historic option
prices instead of stocks, as well as Wiener Chaos Expansions and other
spectral approaches. The author's statistical trading strategy has been
expanded with more in-depth discussion, and the companion website
offers new topical insight, additional models, and extra charts that delve
into the profitability of applied model calibration. You'll find a more
precise approach to the classical time series and financial econometrics
evaluation, with expert advice on turning data into profit. Financial
markets do not always behave according to a normal bell curve.
Skewness creates uncertainty and surprises, and tarnishes trading
performance, but it's not going away. This book shows traders how to
work with skewness: how to predict it, estimate its impact, and
determine whether the data is presenting a warning to stay away or an
opportunity for profit. Base volatility estimations on more accurate data
Integrate past observation with Bayesian probability Exploit posterior
distribution of the hidden state for optimal estimation Boost trade

Weapons of Math Destruction - Cathy O'Neil 2017-09-05
NEW YORK TIMES BESTSELLER • A former Wall Street quant sounds
the alarm on Big Data and the mathematical models that threaten to rip
apart our social fabric—with a new afterword “A manual for the twentyfirst-century citizen . . . relevant and urgent.”—Financial Times
NATIONAL BOOK AWARD LONGLIST • NAMED ONE OF THE BEST
BOOKS OF THE YEAR BY The New York Times Book Review • The
Boston Globe • Wired • Fortune • Kirkus Reviews • The Guardian •
Nature • On Point We live in the age of the algorithm. Increasingly, the
decisions that affect our lives—where we go to school, whether we can
get a job or a loan, how much we pay for health insurance—are being
made not by humans, but by machines. In theory, this should lead to
greater fairness: Everyone is judged according to the same rules. But as
mathematician and data scientist Cathy O’Neil reveals, the mathematical
models being used today are unregulated and uncontestable, even when
they’re wrong. Most troubling, they reinforce discrimination—propping
up the lucky, punishing the downtrodden, and undermining our
democracy in the process. Welcome to the dark side of Big Data.
Cracking the Tech Career - Gayle Laakmann McDowell 2014-09-15
Become the applicant Google can't turn down Cracking the Tech Career
is the job seeker's guide to landing a coveted position at one of the top
tech firms. A follow-up to The Google Resume, this book provides new
information on what these companies want, and how to show them you
have what it takes to succeed in the role. Early planners will learn what
to study, and established professionals will discover how to make their
skillset and experience set them apart from the crowd. Author Gayle
Laakmann McDowell worked in engineering at Google, and interviewed
over 120 candidates as a member of the hiring committee – in this book,
she shares her perspectives on what works and what doesn't, what
makes you desirable, and what gets your resume saved or deleted. Apple,
Microsoft, and Google are the coveted companies in the current job
market. They field hundreds of resumes every day, and have their pick of
the cream of the crop when it comes to selecting new hires. If you think
the right alma mater is all it takes, you need to update your thinking. Top
companies, especially in the tech sector, are looking for more. This book
is the complete guide to becoming the candidate they just cannot turn
away. Discover the career paths that run through the top tech firms
Learn how to craft the prefect resume and prepare for the interview Find
ways to make yourself stand out from the hordes of other applicants
Understand what the top companies are looking for, and how to
demonstrate that you're it These companies need certain skillsets, but
they also want a great culture fit. Grades aren't everything, experience
matters, and a certain type of applicant tends to succeed. Cracking the
Tech Career reveals what the hiring committee wants, and shows you
how to get it.
Math Interview Questions - Jean Peyre 2020-10-19
40 Interview questions and solutions Is your math rusty? If you are
attending an interview in banking, consultancy, programming or
engineering, you will very likely be asked at least a math question. Your
performance on this question can be significantly improved if you train a
little prior to the interview. Designed to be exhaustive but concise, this
book will help you refresh your math and train on popular math interview
questions. Subjects covered include sequences, functions, polynomials,
probability. A math cheatsheet is provided. The author Jean Peyre has
studied pure and applied mathematics in France and financial
engineering in UK. He is also the author of "Cracking the Finance Quant
Interview".
The Best Book On Goldman Sachs Sales And Trading Internships Avnish Patel 2012-03-01
The Best Book on Goldman Sachs Sales & Trading Internships gives you
a competitive edge over other Goldman Sachs applicants through the
author's insider advice. Avnish Patel has been through the Goldman
Sachs internship application process and succeeded where most
applicants fail. The Best Book answers all of your questions, including
how to write a winning resume and how to impress your interviewer.
Avnish breaks down the best approaches to every component of the
Goldman Sachs recruitment process. Readers will learn the best ways of
connecting with Goldman Sachs recruiters, the anatomy of an effective
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profitability by utilizing "skewness" opportunities Wall Street is
constantly searching for volatility assessment methods that will make
their models more accurate, but precise handling of skewness is the key
to true accuracy. Inside Volatility Filtering shows you a better way to
approach non-normal distributions for more accurate volatility
estimation.
The Two Headed Coin - David Wm. Finnie 2021-04-30
Discover the interplay between strategy and risk in this insightful new
resource from two experts in the financial industry who have applied
their knowledge to multiple industries In The Two Headed Coin,
accomplished authors James L. Darroch and David Wm. Finnie deliver an
insightful exploration of the interplay between strategy and risk that
underlies the operational framework of successful organizations. You’ll
learn which risks are fundamental to the strategic positioning and goals
of your organization and which are not. You’ll also discover the
importance of an independent risk function, e,g., the CRO, and its
invaluable role as part of the strategic process. You’ll also find: A
thorough discussion of the notion of competitive advantage and how it
relates to risk An exploration of consumer perception and reputation as
an asset to be managed How to use scenario planning and real options to
provide a framework for managing uncertainty How a focus on culture
and ethics can minimize the risk of large losses due to adverse behaviors
Perfect for risk management and strategy professionals The Two Headed
Coin will also earn a place in the libraries of executives and managers
who wish to improve their ability to integrate strategic and risk thinking
to create competitive advantage.
Monkey Business - John Rolfe 2009-11-29
Animal House meets Liar's Poker in this hysterically funny, often
unbelievable, and absolutely, positively true account of life at DLJ, one of
the hottest investment banks on Wall Street. "Like most other young
business school graduates, John Rolfe and Peter Troob thought that life
in a major investment banking firm would make their wildest dreams
come true -- it would be fast-paced, intellectually challenging, glamorous,
and, best of all, lucrative. They were in for a surprise. For behind the
walls of Wall Street's firms lies a stratum of stunted, overworked,
abused, and in the end, very well-compensated, but very frustrated men
and women. Monkey Business takes readers behind the scenes at
Donaldson, Lufkin, and Jenrette (DLJ), one of Wall Street's hottest firms
of the 90s, from the interview process to the courting of clients to bonus
time. It's a glimpse of a side of the business the financial periodicals
don't talk about -- 20-hour work days, trips across the country where
associates do nothing except carry the pitch book, strip clubs at night,
inflated salaries, and high-powered, unforgettable personalities. Monkey
Business provides readers with a first-class education in the real life of
an investment banker. But best of all, it is an extremely funny read about
two young men who, on their way towards achieving the American
dream, quickly realized they were selling their souls to get there."
Interview Math - Lewis C. Lin 2015-01-12
Interview Math provides over 50 practice problems and answers to help
job seekers master quantitative interview questions including: Market
Sizing Revenue Estimates Profitability Breakeven Pricing Customer
Lifetime Value If you're interviewing at one of the highly sought after
positions below, you'll need to master these interview math questions:
Management Consulting: McKinsey, Bain, Boston Consulting Group,
Deloitte General Management: Capital One, Taser Marketing: General
Mills, Google, Hershey Software Engineering: Goldman Sachs, Microsoft
Finance: American Airlines, Best Buy, JetBlue You'll learn interview math
concept and principles - and then master those concepts with over 50
practice questions filled with detailed answers. After going through the
book, candidates will feel knowledgeable, confident, relaxed and ready to
tackle interview math questions.
GMAT Official Guide 2021, Book + Online Question Bank - GMAC
(Graduate Management Admission Council) 2020-06-30
GMAT™ Official Guide 2021 Your GMAT™ prep begins here. Designed by
the makers of the GMAT exam. Study with confidence. All GMAT™
Official Prep products are the only prep resources containing real
GMAT™ questions from past exams. It’s why we are official. Get
comprehensive practice by studying with 1,172 questions across
quantitative and verbal reasoning from past GMAT™ exams. Answer
explanations are included so that you can study the reasoning behind the
answers to help improve your understanding and performance. The
questions in each section are organized by difficulty level: easy, medium
and hard. Start at the beginning and work your way up to the harder
questions as you build upon your knowledge. The GMAT™ Official Guide
2021 will allow you to: LEARN ABOUT THE GMAT™ EXAM – Gain an

overview of the exam including the format, content and test-taking
strategies. GAIN COMPREHENSIVE PRACTICE – Prepare with over
1,172 questions across Quantitative and Verbal Reasoning sections and
online. Study Answer Explanations – Learn the methods behind the
answers with detailed explanations. Build Upon Your Knowledge –
Practice with questions organized from easiest to hardest. Plus! Practice
online with the GMAT™ Official Guide Online Question Bank Practice
online with the same questions from the book PLUS more than 150
additional online-exclusive questions—included with your purchase.
Online practice will allow you to: New! Review with online flashcardsto
master key concepts to prepare and test with confidence Practice with a
total of 1,172 practice questions Create your own online practice sets
Filter by fundamental skill and difficulty level Track your improvements
with performance metrics Practice in exam mode to get ready for test
day Study on the go with the mobile app! Access your data seamlessly
between your devices and offline! The GMAT™ Official Guide 2021 gives
you the tools you need to confidently prepare for test day. This product
includes print book with a unique code to access the GMAT™ Online
Question Bank and mobile app.
Cracking the PM Interview - Gayle Laakmann McDowell 2013-12
How many pizzas are delivered in Manhattan? How do you design an
alarm clock for the blind? What is your favorite piece of software and
why? How would you launch a video rental service in India? This book
will teach you how to answer these questions and more. Cracking the PM
Interview is a comprehensive book about landing a product management
role in a startup or bigger tech company. Learn how the ambiguouslynamed "PM" (product manager / program manager) role varies across
companies, what experience you need, how to make your existing
experience translate, what a great PM resume and cover letter look like,
and finally, how to master the interview: estimation questions, behavioral
questions, case questions, product questions, technical questions, and
the super important "pitch."
Pocket Heard on the Street - Timothy Falcon Crack 2014-01
THIS IS A MUST READ! This pocket edition contains a careful selection
of 20 brain teasers, 30 thinking questions, and over 100 non-quantitative
questions, collected from actual job interviews in investment banking,
investment management, and options trading. The interviewers use the
same questions year-after-year, and here they are. The brain teasers and
more than half the thinking questions are presented with detailed
solutions. Note that there is also a complementary pocket edition
available of quantitative questions with detailed answers taken from the
same interviews (ISBN 978-0-9941-38-1-9). The questions in these pocket
editions are a careful selection taken from the full sized edition of Heard
on The Street: Quantitative Questions from Wall Street Job Interviews
(ISBN 978-0-9700552-9-3). The full size edition is the first and the
original book of quantitative questions from finance job interviews. It has
been painstakingly revised over 18 years and 14 editions, and has been
shaped by feedback from many hundreds of readers. With over 50,000
copies in print, its readership is unmatched by any competing book. This
pocket edition contains a revised section on interview technique based
on Dr. Crack's experiences interviewing candidates and also based on
feedback from interviewers worldwide. The questions come from all
types of interviews (corporate finance, sales and trading, quant research,
etc.), and from all levels of interviews (undergraduate, MS, MBA, PhD).
Dr. Crack has a PhD from MIT. He has won many teaching awards, and
has publications in the top academic, practitioner, and teaching journals
in finance. He has degrees/diplomas in Mathematics/Statistics, Finance,
Financial Economics and Accounting/Finance. Dr. Crack taught at the
university level for over 20 years including four years as a front line
teaching assistant for MBA students at MIT. He has worked as an
independent consultant to the New York Stock Exchange, and his most
recent practitioner job was as the head of a quantitative active equity
research team at what was the world's largest institutional money
manager. Dr. Crack is also the author of Basic Black-Scholes: Option
Pricing and Trading (2009), and Foundations for Scientific Investing:
Capital Markets Intuition and Critical Thinking Skills (2014).
Vault Guide to Finance Interviews - D. Bhatawedekhar 2002
From the Vault Career Library covering the basics of financial
statements, fit portion of interviews and equity and debt valuation
techniques in a step-by-step process.
More Money Than God - Sebastian Mallaby 2011-05-03
Wealthy, powerful, and potentially dangerous, hedge-find managers have
emerged as the stars of twenty-first century capitalism. Based on
unprecedented access to the industry, More Money Than God provides
the first authoritative history of hedge funds. This is the inside story of
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their origins in the 1960s and 1970s, their explosive battles with central
banks in the 1980s and 1990s, and finally their role in the financial crisis
of 2007-9. Hedge funds reward risk takers, so they tend to attract largerthan-life personalities. Jim Simons began life as a code-breaker and
mathematician, co-authoring a paper on theoretical geometry that led to
breakthroughs in string theory. Ken Griffin started out trading
convertible bonds from his Harvard dorm room. Paul Tudor Jones happily
declared that a 1929-style crash would be 'total rock-and-roll' for him.
Michael Steinhardt was capable of reducing underlings to sobs. 'All I
want to do is kill myself,' one said. 'Can I watch?' Steinhardt responded.
A saga of riches and rich egos, this is also a history of discovery. Drawing
on insights from mathematics, economics and psychology to crack the
mysteries of the market, hedge funds have transformed the world,
spawning new markets in exotic financial instruments and rewriting the
rules of capitalism. And while major banks, brokers, home lenders,
insurers and money market funds failed or were bailed out during the
crisis of 2007-9, the hedge-fund industry survived the test, proving that
money can be successfully managed without taxpayer safety nets.
Anybody pondering fixes to the financial system could usefully start here:
the future of finance lies in the history of hedge funds.
Why I Left Goldman Sachs - Greg Smith 2012-10-22
On March 14, 2012, more than three million people read Greg Smith's
bombshell Op-Ed in the New York Times titled "Why I Am Leaving
Goldman Sachs." The column immediately went viral, became a
worldwide trending topic on Twitter, and drew passionate responses
from former Fed chairman Paul Volcker, legendary General Electric CEO
Jack Welch, and New York City mayor Mike Bloomberg. Mostly, though,
it hit a nerve among the general public who question the role of Wall
Street in society -- and the callous "take-the-money-and-run" mentality
that brought the world economy to its knees a few short years ago. Smith
now picks up where his Op-Ed left off. His story begins in the summer of
2000, when an idealistic 21-year-old arrives as an intern at Goldman
Sachs and learns about the firm's Business Principle #1: Our clients'
interests always come first. This remains Smith's mantra as he rises from
intern to analyst to sales trader, with clients controlling assets of more
than a trillion dollars. From the shenanigans of his summer internship
during the technology bubble to Las Vegas hot tubs and the excesses of
the real estate boom; from the career lifeline he received from an NFL
Hall of Famer during the bear market to the day Warren Buffett came to
save Goldman Sachs from extinction-Smith will take the reader on his
personal journey through the firm, and bring us inside the world's most
powerful bank. Smith describes in page-turning detail how the most
storied investment bank on Wall Street went from taking iconic
companies like Ford, Sears, and Microsoft public to becoming a "vampire
squid" that referred to its clients as "muppets" and paid the government
a record half-billion dollars to settle SEC charges. He shows the
evolution of Wall Street into an industry riddled with conflicts of interest
and a profit-at-all-costs mentality: a perfectly rigged game at the expense
of the economy and the society at large. After conversations with nine
Goldman Sachs partners over a twelve-month period proved fruitless,
Smith came to believe that the only way the system would ever change
was for an insider to finally speak out publicly. He walked away from his
career and took matters into his own hands. This is his story.
Case in Point - Marc Cosentino 2007

Mercer also impacted the campaign behind Brexit. The Man Who Solved
the Market is a portrait of a modern-day Midas who remade markets in
his own image, but failed to anticipate how his success would impact his
firm and his country. It's also a story of what Simons's revolution means
for the rest of us.
Equity Valuation - Jan Viebig 2008-04-30
Equity Valuation: Models from the Leading Investment Banks is a clear
and reader-friendly guide to how today’s leading investment banks
analyze firms. Editors Jan Viebig and Thorsten Poddig bring together
expertise from UBS, Morgan Stanley, DWS Investment GmbH and Credit
Suisse, providing a unique analysis of leading equity valuation models,
from the very individuals who use them. Filled with real world insights,
practical examples and theoretical approaches, the book will examine the
strengths and weaknesses of some of the leading valuation approaches,
helping readers understand how analysts: · estimate cash flows ·
calculate discount rates · adjust for accounting distortions · take
uncertainty into consideration Written for investment professionals,
corporate managers and anyone interested in developing their
understanding of this key area, Equity Valuation: Models from the
Leading Investment Banks will arm readers with the latest thinking and
depth of knowledge necessary to make the right decisions in their
valuation methodologies.
The Everything Store - Brad Stone 2013-10-15
The authoritative account of the rise of Amazon and its intensely driven
founder, Jeff Bezos, praised by the Seattle Times as "the definitive
account of how a tech icon came to life." Amazon.com started off
delivering books through the mail. But its visionary founder, Jeff Bezos,
wasn't content with being a bookseller. He wanted Amazon to become
the everything store, offering limitless selection and seductive
convenience at disruptively low prices. To do so, he developed a
corporate culture of relentless ambition and secrecy that's never been
cracked. Until now. Brad Stone enjoyed unprecedented access to current
and former Amazon employees and Bezos family members, giving
readers the first in-depth, fly-on-the-wall account of life at Amazon.
Compared to tech's other elite innovators -- Jobs, Gates, Zuckerberg -Bezos is a private man. But he stands out for his restless pursuit of new
markets, leading Amazon into risky new ventures like the Kindle and
cloud computing, and transforming retail in the same way Henry Ford
revolutionized manufacturing. The Everything Store is the revealing,
definitive biography of the company that placed one of the first and
largest bets on the Internet and forever changed the way we shop and
read.
The Partnership - Charles D. Ellis 2008-10-07
The inside story of one of the world?s most powerful financial Institutions
Now with a new foreword and final chapter, The Partnership chronicles
the most important periods in Goldman Sachs?s history and the
individuals who built one of the world?s largest investment banks.
Charles D. Ellis, who worked as a strategy consultant to Goldman Sachs
for more than thirty years, reveals the secrets behind the firm?s
continued success through many life-threatening changes. Disgraced and
nearly destroyed in 1929, Goldman Sachs limped along as a break-even
operation through the Depression and WWII. But with only one special
service and one improbable banker, it began the stage-by-stage rise that
took the firm to global leadership, even in the face of the world-wide
credit crisis.
Algorithmic Puzzles - Anany Levitin 2011-10-14
Algorithmic puzzles are puzzles involving well-defined procedures for
solving problems. This book will provide an enjoyable and accessible
introduction to algorithmic puzzles that will develop the reader's
algorithmic thinking. The first part of this book is a tutorial on algorithm
design strategies and analysis techniques. Algorithm design strategies —
exhaustive search, backtracking, divide-and-conquer and a few others —
are general approaches to designing step-by-step instructions for solving
problems. Analysis techniques are methods for investigating such
procedures to answer questions about the ultimate result of the
procedure or how many steps are executed before the procedure stops.
The discussion is an elementary level, with puzzle examples, and
requires neither programming nor mathematics beyond a secondary
school level. Thus, the tutorial provides a gentle and entertaining
introduction to main ideas in high-level algorithmic problem solving. The
second and main part of the book contains 150 puzzles, from centuriesold classics to newcomers often asked during job interviews at
computing, engineering, and financial companies. The puzzles are
divided into three groups by their difficulty levels. The first fifty puzzles
in the Easier Puzzles section require only middle school mathematics.

The Man Who Solved the Market - Gregory Zuckerman 2019-11-05
NEW YORK TIMES BESTSELLER Shortlisted for the Financial
Times/McKinsey Business Book of the Year Award The unbelievable story
of a secretive mathematician who pioneered the era of the algorithm-and made $23 billion doing it. Jim Simons is the greatest money maker in
modern financial history. No other investor--Warren Buffett, Peter Lynch,
Ray Dalio, Steve Cohen, or George Soros--can touch his record. Since
1988, Renaissance's signature Medallion fund has generated average
annual returns of 66 percent. The firm has earned profits of more than
$100 billion; Simons is worth twenty-three billion dollars. Drawing on
unprecedented access to Simons and dozens of current and former
employees, Zuckerman, a veteran Wall Street Journal investigative
reporter, tells the gripping story of how a world-class mathematician and
former code breaker mastered the market. Simons pioneered a datadriven, algorithmic approach that's sweeping the world. As Renaissance
became a market force, its executives began influencing the world
beyond finance. Simons became a major figure in scientific research,
education, and liberal politics. Senior executive Robert Mercer is more
responsible than anyone else for the Trump presidency, placing Steve
Bannon in the campaign and funding Trump's victorious 2016 effort.
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The sixty puzzle of average difficulty and forty harder puzzles require
just high school mathematics plus a few topics such as binary numbers
and simple recurrences, which are reviewed in the tutorial. All the
puzzles are provided with hints, detailed solutions, and brief comments.
The comments deal with the puzzle origins and design or analysis
techniques used in the solution. The book should be of interest to puzzle
lovers, students and teachers of algorithm courses, and persons
expecting to be given puzzles during job interviews.
Cracking the Finance Quant Interview - Jean Peyre 2020-07-18
Although quantitative interviews are technically challenging, the hardest
part can be to guess what you will be "expected to know" on the
interview day. The scope of the requirements can also differ a lot
between these roles within the banking sector. Author Jean Peyre has
built a strong experience of quant interviews, both as an interviewee and
an interviewer. Designed to be exhaustive but concise, this book covers
all the parts you need to know before attending an interview. Content
The book compiles 51 real quant interview questions asked in the
banking industry 1) Brainteasers 2) Stochastic Calculus - Brownian
motion, Martingale, Stopping time 3) Finance - Option pricing Exchange Option, Forward starting Option, Straddles, Compound Option,
Barrier Option 4) Programming - Sorting algorithms, Python, C++ 5)
Classic derivations - Ornstein Uhlenbeck - Local Volatility - Fokker
Planck - Hybrid Vasicek Model 6) Math handbook - The definitions and
theorems you need to know
A Practical Guide To Quantitative Finance Interviews - Xinfeng
Zhou 2020-05-05
This book will prepare you for quantitative finance interviews by helping
you zero in on the key concepts that are frequently tested in such
interviews. In this book we analyze solutions to more than 200 real
interview problems and provide valuable insights into how to ace
quantitative interviews. The book covers a variety of topics that you are
likely to encounter in quantitative interviews: brain teasers, calculus,
linear algebra, probability, stochastic processes and stochastic calculus,
finance and programming.
Heard on the Street - Timothy Falcon Crack 2019-10

[Note: eBook version of latest edition now available; see Amazon author
page for details.] THIS IS A MUST READ! It is the first and the original
book of quantitative questions from finance job interviews. Painstakingly
revised over 25 years and 20 editions, Heard on The Street has been
shaped by feedback from many hundreds of readers. With well over
60,000 copies in print, its readership is unmatched by any competing
book. The revised 20th edition contains over 225 quantitative questions
collected from actual job interviews in investment banking, investment
management, and options trading. The interviewers use the same
questions year-after-year, and here they are with detailed solutions! This
edition also includes over 225 non-quantitative actual interview
questions, giving a total of more than 450 actual finance job interview
questions. There is also a recently revised section on interview technique
based on Dr. Crack's experiences interviewing candidates and also based
on feedback from interviewers worldwide. The quant questions cover
pure quant/logic, financial economics, derivatives, and statistics. They
come from all types of interviews (corporate finance, sales and trading,
quant research, etc.), and from all levels of interviews (undergraduate,
MS, MBA, PhD). The first seven editions of Heard on the Street
contained an appendix on option pricing. That appendix was carved out
as a standalone book many years ago and it is now available in its revised
fourth edition: "Basic Black-Scholes" (ISBN: 978-0-9941386-8-2). Dr.
Crack did PhD coursework at MIT and Harvard, and graduated with a
PhD from MIT. He has won many teaching awards, and has publications
in the top academic, practitioner, and teaching journals in finance. He
has degrees/diplomas in Mathematics/Statistics, Finance, Financial
Economics and Accounting/Finance. Dr. Crack taught at the university
level for over 25 years including four years as a front line teaching
assistant for MBA students at MIT, and four years teaching
undergraduates, MBAs, and PhDs at Indiana University. He has worked
as an independent consultant to the New York Stock Exchange and to a
foreign government body investigating wrong doing in the financial
markets. His most recent practitioner job was as the head of a
quantitative active equity research team at what was the world's largest
institutional money manager.
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