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Featuring international contributors from both industry and academia, Numerical Methods for Finance
explores new and relevant numerical methods for the solution of practical problems in finance. It is one of
the few books entirely devoted to numerical methods as applied to the financial field.

Presenting state-of-the-art methods in this area, the book first discusses the coherent risk measures theory
and how it applies to practical risk management. It then proposes a new method for pricing high-dimensional
American options, followed by a description of the negative inter-risk diversification effects between credit
and market risk. After evaluating counterparty risk for interest rate payoffs, the text considers strategies and
issues concerning defined contribution pension plans and participating life insurance contracts. It also
develops a computationally efficient swaption pricing technology, extracts the underlying asset price
distribution implied by option prices, and proposes a hybrid GARCH model as well as a new affine point
process framework. In addition, the book examines performance-dependent options, variance reduction,
Value at Risk (VaR), the differential evolution optimizer, and put-call-futures parity arbitrage opportunities.

Sponsored by DEPFA Bank, IDA Ireland, and Pioneer Investments, this concise and well-illustrated book
equips practitioners with the necessary information to make important financial decisions.
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From reader reviews:

Audrey Thompson:

This Numerical Methods for Finance (Chapman and Hall/CRC Financial Mathematics Series) are usually
reliable for you who want to be considered a successful person, why. The reason why of this Numerical
Methods for Finance (Chapman and Hall/CRC Financial Mathematics Series) can be on the list of great
books you must have is definitely giving you more than just simple studying food but feed anyone with
information that perhaps will shock your preceding knowledge. This book is usually handy, you can bring it
everywhere you go and whenever your conditions at e-book and printed types. Beside that this Numerical
Methods for Finance (Chapman and Hall/CRC Financial Mathematics Series) forcing you to have an
enormous of experience for example rich vocabulary, giving you test of critical thinking that we all know it
useful in your day pastime. So , let's have it and enjoy reading.

Ryan Neal:

Spent a free time to be fun activity to perform! A lot of people spent their down time with their family, or
their friends. Usually they doing activity like watching television, planning to beach, or picnic in the park.
They actually doing same task every week. Do you feel it? Do you want to something different to fill your
current free time/ holiday? Could possibly be reading a book is usually option to fill your cost-free time/
holiday. The first thing that you will ask may be what kinds of reserve that you should read. If you want to
test look for book, may be the guide untitled Numerical Methods for Finance (Chapman and Hall/CRC
Financial Mathematics Series) can be very good book to read. May be it might be best activity to you.

Daniel Carter:

Playing with family in a park, coming to see the coastal world or hanging out with pals is thing that usually
you might have done when you have spare time, in that case why you don't try matter that really opposite
from that. One particular activity that make you not sense tired but still relaxing, trilling like on roller coaster
you have been ride on and with addition associated with. Even you love Numerical Methods for Finance
(Chapman and Hall/CRC Financial Mathematics Series), you may enjoy both. It is great combination right,
you still would like to miss it? What kind of hang type is it? Oh come on its mind hangout folks. What? Still
don't buy it, oh come on its identified as reading friends.

Vickie Kay:

Don't be worry when you are afraid that this book will certainly filled the space in your house, you could
have it in e-book technique, more simple and reachable. This Numerical Methods for Finance (Chapman and
Hall/CRC Financial Mathematics Series) can give you a lot of pals because by you looking at this one book
you have issue that they don't and make a person more like an interesting person. This book can be one of
one step for you to get success. This guide offer you information that might be your friend doesn't recognize,
by knowing more than other make you to be great men and women. So , why hesitate? We should have
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