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As today’s financial products have become more complex, quantitative analysts, financial engineers, and
others in the financial industry now require robust techniques for numerical analysis. Covering advanced
quantitative techniques, Computational Methods in Finance explains how to solve complex functional
equations through numerical methods.

The first part of the book describes pricing methods for numerous derivatives under a variety of models. The
book reviews common processes for modeling assets in different markets. It then examines many
computational approaches for pricing derivatives. These include transform techniques, such as the fast
Fourier transform, the fractional fast Fourier transform, the Fourier-cosine method, and saddlepoint method;
the finite difference method for solving PDEs in the diffusion framework and PIDEs in the pure jump
framework; and Monte Carlo simulation.

The next part focuses on essential steps in real-world derivative pricing. The author discusses how to
calibrate model parameters so that model prices are compatible with market prices. He also covers various
filtering techniques and their implementations and gives examples of filtering and parameter estimation.

Developed from the author’s courses at Columbia University and the Courant Institute of New York
University, this self-contained text is designed for graduate students in financial engineering and
mathematical finance as well as practitioners in the financial industry. It will help readers accurately price a
vast array of derivatives.
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From reader reviews:

Lorenzo Brown:

Now a day those who Living in the era exactly where everything reachable by connect with the internet and
the resources inside can be true or not call for people to be aware of each info they get. How many people to
be smart in acquiring any information nowadays? Of course the solution is reading a book. Examining a
book can help people out of this uncertainty Information specifically this Computational Methods in Finance
(Chapman and Hall/CRC Financial Mathematics Series) book because book offers you rich facts and
knowledge. Of course the info in this book hundred pct guarantees there is no doubt in it you know.

Charlene Johnson:

The reason? Because this Computational Methods in Finance (Chapman and Hall/CRC Financial
Mathematics Series) is an unordinary book that the inside of the publication waiting for you to snap the item
but latter it will jolt you with the secret the idea inside. Reading this book alongside it was fantastic author
who else write the book in such wonderful way makes the content inside easier to understand, entertaining
method but still convey the meaning totally. So , it is good for you for not hesitating having this ever again or
you going to regret it. This phenomenal book will give you a lot of benefits than the other book get such as
help improving your skill and your critical thinking way. So , still want to postpone having that book? If I
had been you I will go to the guide store hurriedly.

Scott Smith:

The book untitled Computational Methods in Finance (Chapman and Hall/CRC Financial Mathematics
Series) contain a lot of information on the item. The writer explains your ex idea with easy approach. The
language is very easy to understand all the people, so do not worry, you can easy to read that. The book was
compiled by famous author. The author will bring you in the new period of time of literary works. It is
possible to read this book because you can read on your smart phone, or device, so you can read the book
inside anywhere and anytime. In a situation you wish to purchase the e-book, you can open their official
web-site along with order it. Have a nice go through.

Frankie Lampkins:

Is it an individual who having spare time and then spend it whole day simply by watching television
programs or just lying down on the bed? Do you need something totally new? This Computational Methods
in Finance (Chapman and Hall/CRC Financial Mathematics Series) can be the response, oh how comes? It's
a book you know. You are and so out of date, spending your extra time by reading in this new era is common
not a nerd activity. So what these textbooks have than the others?
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