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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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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,
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differential equations, and American option pricing by solving a linear complementarity problem. Further
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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:

Alfonso Miller:

Have you spare time for just a day? What do you do when you have considerably more or little spare time?
Sure, you can choose the suitable activity with regard to spend your time. Any person spent their own spare
time to take a move, shopping, or went to the Mall. How about open or read a book allowed Numerical
Methods in Finance with C++ (Mastering Mathematical Finance)? Maybe it is to become best activity for
you. You know beside you can spend your time together with your favorite's book, you can smarter than
before. Do you agree with their opinion or you have some other opinion?



Patricia Steele:

This Numerical Methods in Finance with C++ (Mastering Mathematical Finance) book is not ordinary book,
you have after that it the world is in your hands. The benefit you obtain by reading this book will be
information inside this publication incredible fresh, you will get details which is getting deeper an individual
read a lot of information you will get. This specific Numerical Methods in Finance with C++ (Mastering
Mathematical Finance) without we understand teach the one who studying it become critical in pondering
and analyzing. Don't be worry Numerical Methods in Finance with C++ (Mastering Mathematical Finance)
can bring once you are and not make your carrier space or bookshelves' turn out to be full because you can
have it in the lovely laptop even phone. This Numerical Methods in Finance with C++ (Mastering
Mathematical Finance) having very good arrangement in word along with layout, so you will not experience
uninterested in reading.

Carolyn Lutz:

Do you certainly one of people who can't read enjoyable if the sentence chained in the straightway, hold on
guys this particular aren't like that. This Numerical Methods in Finance with C++ (Mastering Mathematical
Finance) book is readable through you who hate the perfect word style. You will find the information here
are arrange for enjoyable reading experience without leaving possibly decrease the knowledge that want to
give to you. The writer connected with Numerical Methods in Finance with C++ (Mastering Mathematical
Finance) content conveys the thought easily to understand by many individuals. The printed and e-book are
not different in the content but it just different by means of it. So , do you nonetheless thinking Numerical
Methods in Finance with C++ (Mastering Mathematical Finance) is not loveable to be your top record
reading book?

Louise O\'Neill:

Do you like reading a e-book? Confuse to looking for your selected book? Or your book seemed to be rare?
Why so many concern for the book? But almost any people feel that they enjoy regarding reading. Some
people likes studying, not only science book but also novel and Numerical Methods in Finance with C++
(Mastering Mathematical Finance) or even others sources were given expertise for you. After you know how
the fantastic a book, you feel wish to read more and more. Science guide was created for teacher as well as
students especially. Those textbooks are helping them to increase their knowledge. In some other case,
beside science reserve, any other book likes Numerical Methods in Finance with C++ (Mastering
Mathematical Finance) to make your spare time more colorful. Many types of book like this.
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