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Driven by concrete computational problems in quantitative finance, this book
provides aspiring quant developers with the numerical techniques and
programming skills they need. The authors start from scratch, so the reader does
not need any previous experience of C++. Beginning with straightforward option
pricing on binomial trees, the book gradually progresses towards more advanced
topics, including nonlinear solvers, Monte Carlo techniques for path-dependent
derivative securities, finite difference methods for partial differential equations,
and American option pricing by solving a linear complementarity problem.
Further material, including solutions to all exercises and C++ code, is available
online. The book is ideal preparation for work as an entry-level quant
programmer and it gives readers the confidence to progress to more advanced
skill sets involving C++ design patterns as applied in finance.
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Editorial Review

Review
"This book leads the reader directly into the heart of C++ programming technique without too much fuss.
And in so doing, the reader also learns some very important and fundamental methods in options pricing. I
highly recommend this little gem of a book."
Professor Michael K. Ong, IIT Stuart School of Business

"I find the monograph to be an excellent integration of the object-oriented concepts of C++ and the classical
numerical techniques used in quantitative finance. Throughout the book, there is an introduction to the
numerical technique to be used, along with the need for such a method from the prospective of financial
mathematics. After this discussion, the C++ source code that implements the technique is not only given but
also annotated to highlight or to clarify reasons for the use of certain object-oriented constructs. As the
authors comment, there are some source files which are not listed but are available from the publisher's web
site.

The monograph is an exceptional book for demonstrating the implementation of the various aspects of C++
in a very concrete fashion. There is substance given to C++ concepts that are introduced in basic
programming courses but seldom framed in a realistic setting. The reader, however, should have some
familiarity with C++ and mathematical finance, prior to reading the monograph. The book is not intended to
be an introduction to either object-oriented C++ or mathematical finance. With such a background, the style
and the content of the book make for an informative experience."
Professor Sherman Wong, City University of New York

About the Author
Maciej J. Capi?ski is an Associate Professor in the Faculty of Applied Mathematics at AGH University of
Science and Technology in Krakow, Poland. His interests include mathematical finance, financial modelling,
computer assisted proofs in dynamical systems and celestial mechanics. He has authored eight research
publications and supervised over thirty MSc dissertations, mostly in mathematical finance.

Tomasz Zastawniak holds the Chair of Mathematical Finance at the University of York. He has authored
about fifty research publications and four books. He has supervised four PhD dissertations and around eighty
MSc dissertations in mathematical finance.

Users Review

From reader reviews:

Robert Glass:

As people who live in often the modest era should be up-date about what going on or data even knowledge to
make all of them keep up with the era that is always change and move forward. Some of you maybe can
update themselves by looking at books. It is a good choice for yourself but the problems coming to you
actually is you don't know what type you should start with. This Numerical Methods in Finance with C++
(Mastering Mathematical Finance) is our recommendation to cause you to keep up with the world. Why,
because book serves what you want and want in this era.



Meagan Shaffer:

Hey guys, do you really wants to finds a new book to study? May be the book with the concept Numerical
Methods in Finance with C++ (Mastering Mathematical Finance) suitable to you? The book was written by
well known writer in this era. The book untitled Numerical Methods in Finance with C++ (Mastering
Mathematical Finance)is one of several books in which everyone read now. This book was inspired many
men and women in the world. When you read this guide you will enter the new dimension that you ever
know ahead of. The author explained their plan in the simple way, and so all of people can easily to know the
core of this e-book. This book will give you a wide range of information about this world now. To help you
see the represented of the world with this book.

Michael Jones:

The actual book Numerical Methods in Finance with C++ (Mastering Mathematical Finance) has a lot info
on it. So when you read this book you can get a lot of profit. The book was authored by the very famous
author. Tom makes some research just before write this book. This kind of book very easy to read you may
get the point easily after reading this book.

Eugene Ruano:

Do you have something that you enjoy such as book? The publication lovers usually prefer to choose book
like comic, brief story and the biggest one is novel. Now, why not striving Numerical Methods in Finance
with C++ (Mastering Mathematical Finance) that give your satisfaction preference will be satisfied by means
of reading this book. Reading habit all over the world can be said as the way for people to know world much
better then how they react towards the world. It can't be explained constantly that reading behavior only for
the geeky man but for all of you who wants to end up being success person. So , for every you who want to
start examining as your good habit, it is possible to pick Numerical Methods in Finance with C++ (Mastering
Mathematical Finance) become your personal starter.
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