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CAMBRIDGE UNIVERSITY PRESS, United Kingdom, 2012. Paperback. Condition: New. Language:
English . This book usually ship within 10-15 business days and we will endeavor to dispatch orders
quicker than this where possible. Brand New Book. 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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Comprehensive guideline! Its this sort of good read. It is actually writter in simple terms and never hard to understand. Its been developed in an exceedingly
simple way which is just after i finished reading through this ebook where actually changed me, modify the way in my opinion.
-- Ma belle Wucker t-- Ma belle Wucker t

Just no words to explain. Indeed, it is actually play, nevertheless an amazing and interesting literature. Its been written in an exceptionally simple way and
is particularly simply following i finished reading through this ebook by which in fact altered me, alter the way in my opinion.
-- Leila ni Rippin-- Leila ni Rippin
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