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This book puts numerical methods into action for the purpose of solving concrete problems arising in
quantitative finance. Part one develops a comprehensive toolkit including Monte Carlo simulation, numerical
schemes for partial differential equations, stochastic optimization in discrete time, copula functions,
transform-based methods and quadrature techniques. The content originates from class notes written for
courses on numerical methods for finance and exotic derivative pricing held by the authors at Bocconi
University since the year 2000. Part two proposes eighteen self-contained cases covering model simulation,
derivative valuation, dynamic hedging, portfolio selection, risk management, statistical estimation and model
calibration. It encompasses a wide variety of problems arising in markets for equity, interest rates, credit risk,
energy and exotic derivatives. Each case introduces a problem, develops a detailed solution and illustrates
empirical results. Proposed algorithms are implemented using either Matlab® or Visual Basic for
Applications® in collaboration with contributors.
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From reader reviews:

Charlotte Maas:

Reading a book for being new life style in this yr; every people loves to examine a book. When you study a
book you can get a wide range of benefit. When you read guides, you can improve your knowledge, simply
because book has a lot of information upon it. The information that you will get depend on what sorts of
book that you have read. If you need to get information about your review, you can read education books,
but if you act like you want to entertain yourself read a fiction books, such us novel, comics, as well as soon.
The Implementing Models in Quantitative Finance: Methods and Cases (Springer Finance) provide you with
a new experience in studying a book.

Anthony Wood:

Within this era which is the greater man or who has ability in doing something more are more special than
other. Do you want to become certainly one of it? It is just simple approach to have that. What you are
related is just spending your time not much but quite enough to experience a look at some books. One of
many books in the top listing in your reading list is usually Implementing Models in Quantitative Finance:
Methods and Cases (Springer Finance). This book that is qualified as The Hungry Hillsides can get you
closer in getting precious person. By looking right up and review this guide you can get many advantages.

Susan Crowell:

You may get this Implementing Models in Quantitative Finance: Methods and Cases (Springer Finance) by
go to the bookstore or Mall. Simply viewing or reviewing it could to be your solve difficulty if you get
difficulties to your knowledge. Kinds of this reserve are various. Not only by written or printed but also can
you enjoy this book by e-book. In the modern era just like now, you just looking by your mobile phone and
searching what their problem. Right now, choose your personal ways to get more information about your
publication. It is most important to arrange you to ultimately make your knowledge are still upgrade. Let's
try to choose suitable ways for you.

Jeffrey Garner:

As a college student exactly feel bored to be able to reading. If their teacher requested them to go to the
library or make summary for some publication, they are complained. Just little students that has reading's
heart and soul or real their interest. They just do what the professor want, like asked to the library. They go
to presently there but nothing reading critically. Any students feel that reading is not important, boring along
with can't see colorful images on there. Yeah, it is to become complicated. Book is very important to suit
your needs. As we know that on this age, many ways to get whatever we want. Likewise word says, many
ways to reach Chinese's country. Therefore this Implementing Models in Quantitative Finance: Methods and
Cases (Springer Finance) can make you experience more interested to read.
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