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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 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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From reader reviews:

Ashley Mansfield:

In this 21st centuries, people become competitive in every single way. By being competitive currently,
people have do something to make these people survives, being in the middle of the crowded place and
notice by means of surrounding. One thing that occasionally many people have underestimated the item for a
while is reading. That's why, by reading a book your ability to survive improve then having chance to endure
than other is high. For you personally who want to start reading a book, we give you this specific Numerical
Methods and Optimization in Finance book as beginning and daily reading guide. Why, because this book is
more than just a book.

Daniel Reynolds:

The particular book Numerical Methods and Optimization in Finance has a lot associated with on it. So when
you check out this book you can get a lot of help. The book was authored by the very famous author. Tom
makes some research before write this book. This kind of book very easy to read you can get the point easily
after perusing this book.

Eddie Nelson:

What is your hobby? Have you heard in which question when you got college students? We believe that that
question was given by teacher for their students. Many kinds of hobby, Every person has different hobby.
And you know that little person such as reading or as examining become their hobby. You must know that
reading is very important and book as to be the factor. Book is important thing to include you knowledge,
except your own teacher or lecturer. You find good news or update concerning something by book.
Numerous books that can you choose to adopt be your object. One of them is this Numerical Methods and
Optimization in Finance.

Edward Suniga:

Reading a e-book make you to get more knowledge from this. You can take knowledge and information
from your book. Book is written or printed or created from each source that filled update of news. In this
particular modern era like currently, many ways to get information are available for anyone. From media
social like newspaper, magazines, science e-book, encyclopedia, reference book, new and comic. You can
add your knowledge by that book. Are you ready to spend your spare time to spread out your book? Or just
trying to find the Numerical Methods and Optimization in Finance when you essential it?
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