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Springer London Ltd, United Kingdom, 2012. Paperback. Condition: New. 5th ed. 2012. Language:
English . Brand New Book. The disciplines of financial engineering and numerical computation
differ greatly, however computational methods are used in a number of ways across the field of
finance. It is the aim of this book to explain how such methods work in financial engineering;
specifically the use of numerical methods as tools for computational finance. By concentrating on
the field of option pricing, a core task of financial engineering and risk analysis, this book explores
a wide range of computational tools in a coherent and focused manner and will be of use to the
entire field of computational finance. Starting with an introductory chapter that presents the
financial and stochastic background, the remainder of the book goes on to detail computational
methods using both stochastic and deterministic approaches.Now in its fifth edition, Tools for
Computational Finance has been significantly revised and contains:A new chapter on incomplete
markets which links to new appendices on Viscosity solutions and the Dupire equation;Several new
parts throughout the book such as that on the calculation of sensitivities (Sect. 3.7) and the
introduction of penalty methods and their application to a...
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The most eAective publication i ever read through. I could possibly comprehended almost everything using this composed e pdf. I am very easily could get
a enjoyment of reading through a composed pdf.
-- O pa l B a uch V      

A really awesome publication with perfect and lucid reasons. I was able to comprehended every thing using this published e pdf. It is extremely diAicult to
leave it before concluding, once you begin to read the book.
-- Pr of . Pa tsy B la nda       
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