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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:

Mary Andrade:

Now a day people that Living in the era just where everything reachable by interact with the internet and the
resources in it can be true or not call for people to be aware of each information they get. How individuals to
be smart in having any information nowadays? Of course the answer then is reading a book. Reading a book
can help folks out of this uncertainty Information specifically this Implementing Models in Quantitative
Finance: Methods and Cases (Springer Finance) book because this book offers you rich facts and knowledge.
Of course the data in this book hundred per-cent guarantees there is no doubt in it you probably know this.

Lorretta Cox:

The book Implementing Models in Quantitative Finance: Methods and Cases (Springer Finance) has a lot of
information on it. So when you check out this book you can get a lot of gain. The book was compiled by the
very famous author. The writer makes some research before write this book. This book very easy to read you
can obtain the point easily after scanning this book.

Catherine Hudson:

Do you have something that you want such as book? The guide lovers usually prefer to opt for book like
comic, small story and the biggest the first is novel. Now, why not trying Implementing Models in
Quantitative Finance: Methods and Cases (Springer Finance) that give your enjoyment preference will be
satisfied by reading this book. Reading addiction all over the world can be said as the means for people to
know world much better then how they react in the direction of the world. It can't be mentioned constantly
that reading addiction only for the geeky individual but for all of you who wants to be success person. So ,
for all of you who want to start looking at as your good habit, you can pick Implementing Models in
Quantitative Finance: Methods and Cases (Springer Finance) become your own starter.

Stephen Morgan:

In this time globalization it is important to someone to get information. The information will make a
professional understand the condition of the world. The healthiness of the world makes the information
better to share. You can find a lot of sources to get information example: internet, newspapers, book, and
soon. You can view that now, a lot of publisher that will print many kinds of book. The particular book that
recommended to you personally is Implementing Models in Quantitative Finance: Methods and Cases
(Springer Finance) this reserve consist a lot of the information of the condition of this world now. This kind
of book was represented how do the world has grown up. The terminology styles that writer use to explain it
is easy to understand. Typically the writer made some exploration when he makes this book. This is why this
book suitable all of you.
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