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This book describes computational finance toals. It covers fundamental

numerical analysis and computational technigues, such as option pricing, and
gives special attention to simulation and optimization. Many chapters are
organized as case studies around portfolio insurance and risk estimation
problems. In particular, severa chapters explain optimization heuristics and how
to use them for portfolio selection and in calibration of estimation and option
pricing models. Such practical examples allow readersto learn the steps for
solving specific problems and apply these steps to others. At the sametime, the
applications are relevant enough to make the book a useful reference. Matlab and
R sample code is provided in the text and can be downloaded from the book's
website.

- Shows ways to build and implement tools that help test ideas

- Focuses on the application of heuristics; standard methods receive limited
attention

- Presents as separate chapters problems from portfolio optimization, estimation
of econometric models, and calibration of option pricing models
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This book describes computational finance tools. It covers fundamental numerical analysis and
computational techniques, such as option pricing, and gives specia attention to simulation and optimization.
Many chapters are organized as case studies around portfolio insurance and risk estimation problems. In
particular, several chapters explain optimization heuristics and how to use them for portfolio selection and in
calibration of estimation and option pricing models. Such practical examples allow readers to learn the steps
for solving specific problems and apply these steps to others. At the same time, the applications are relevant
enough to make the book a useful reference. Matlab and R sample codeis provided in the text and can be
downloaded from the book's website.

- Shows ways to build and implement tools that help test ideas

- Focuses on the application of heuristics; standard methods receive limited attention

- Presents as separate chapters problems from portfolio optimization, estimation of econometric models, and
calibration of option pricing models
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Editorial Review
Review

"This book aims at providing guidance which is practical and useful for practitionersin finance with
emphasis on computational techniques which are manageable by modern day desktop personal computers’
processing power when building, testing, comparing and using mathematical and econometric models of
finance in the pursuit of analysis of actual financial market data in day to day activities of financial analysts,
be they students of coursesin finance programs or analystsin financial ingtitutions.”--Zentralblatt MATH
2012-1236-91001 "With as much rigor as can be mastered by anyone in the still-devel oping field of
computational finance and a sense of humor, the authors unravel its mysteries. The presentations are clear
and the models are practical --- these are the two ingredients that make for a valuable book in thisfield. The
book is both practical in scope and rigorous on its theoretical foundations. It isa must for anyone who
needs to apply quantitative methods for financial planning --- and who doesn’t need to in our
days?"--Stavros A. Zenios, University of Cyprus and the Wharton Financial Institutions Center "Numerical
Methods and Optimization in Finance is an excellent introduction to computational science. The
combination of methodology, software, and examples allows the reader to quickly grasp and apply serious
computational ideas."--Kenneth L. Judd, Hoover Ingtitution, Sanford University

From the Back Cover

This book describes computational finance tools. It covers fundamental numerical analysis and
computational techniques, such as option pricing, and gives special attention to simulation and optimization.
Many chapters are organized as case studies around portfolio insurance and risk estimation problems. In
particular, several chapters explain optimization heuristics and how to use them for portfolio selection and in
calibration of estimation and option pricing models. Such practical examples allow readers to learn the steps
for solving specific problems and apply these steps to others. At the same time, the applications are relevant
enough to make the book a useful reference. Matlab and R sample codeis provided in the text and can be
downloaded from the book's website.

About the Author
VIP Value Investment Professionals, Switzerland

Users Review
From reader reviews:
Sylvia Harrington:

What do you concentrate on book? It isjust for students since they're still students or the ideafor all people
in the world, the particular best subject for that? Just smply you can be answered for that issue above. Every
person has diverse personality and hobby for every single other. Don't to be pressured someone or something
that they don't want do that. Y ou must know how great in addition to important the book Numerical Methods
and Optimization in Finance. All type of book can you see on many solutions. Y ou can look for the internet



solutions or other social media

Susan Frame;

Spent afree the perfect time to be fun activity to complete! A lot of people spent their leisure time with their
family, or their friends. Usually they doing activity like watching television, likely to beach, or picnic inside
the park. They actually doing same task every week. Do you feel it? Do you need to something different to
fill your free time/ holiday? Could possibly be reading a book might be option to fill your totally free time/
holiday. The first thing you will ask may be what kinds of e-book that you should read. If you want to
attempt look for book, may be the guide untitled Numerical Methods and Optimization in Finance can be
fine book to read. May be it can be best activity to you.

Gary Carter:

Reading a book to be new life stylein this calendar year; every people loves to study a book. When you
examine a book you can get agreat deal of benefit. When you read textbooks, you can improve your
knowledge, mainly because book has alot of information onto 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 examine, you can read
education books, but if you act like you want to entertain yourself you can read afiction books, these us
novel, comics, in addition to soon. The Numerical Methods and Optimization in Finance will give you new
experience in reading a book.

Stephanie Hopkins:

Asascholar exactly feel bored for you to reading. If their teacher inquired them to go to the library or make
summary for some e-book, they are complained. Just little students that has reading's heart or real their
leisure activity. They just do what the trainer want, like asked to the library. They go to presently there but
nothing reading really. Any students fedl that studying is not important, boring and also can't see colorful
photos on there. Yeah, it is being complicated. Book is very important for you. Aswe know that on this
period, many ways to get whatever we want. Likewise word says, ways to reach Chinese's country. So , this
Numerical Methods and Optimization in Finance can make you truly feel more interested to read.
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