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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:

Earl Goodman:

Have you spare time for any day? What do you do when you have far more or little spare time? Yep, you can
choose the suitable activity to get spend your time. Any person spent their spare time to take a stroll,
shopping, or went to often the Mall. How about open or perhaps read a book allowed Numerical Methods for
Finance (Chapman and Hall/CRC Financial Mathematics Series)? Maybe it is to get best activity for you.
You already know beside you can spend your time using your favorite's book, you can cleverer than before.
Do you agree with their opinion or you have different opinion?

Joyce Bullock:

Here thing why that Numerical Methods for Finance (Chapman and Hall/CRC Financial Mathematics Series)
are different and dependable to be yours. First of all looking at a book is good but it really depends in the
content than it which is the content is as tasty as food or not. Numerical Methods for Finance (Chapman and
Hall/CRC Financial Mathematics Series) giving you information deeper as different ways, you can find any
book out there but there is no guide that similar with Numerical Methods for Finance (Chapman and
Hall/CRC Financial Mathematics Series). It gives you thrill looking at journey, its open up your own
personal eyes about the thing this happened in the world which is probably can be happened around you. It is
possible to bring everywhere like in recreation area, café, or even in your means home by train. In case you
are having difficulties in bringing the branded book maybe the form of Numerical Methods for Finance
(Chapman and Hall/CRC Financial Mathematics Series) in e-book can be your alternative.

Lana Spalding:

Is it you actually who having spare time then spend it whole day by means of watching television programs
or just lying on the bed? Do you need something totally new? This Numerical Methods for Finance
(Chapman and Hall/CRC Financial Mathematics Series) can be the answer, oh how comes? A fresh book
you know. You are and so out of date, spending your spare time by reading in this brand-new era is common
not a nerd activity. So what these publications have than the others?

Julio Rico:

Book is one of source of know-how. We can add our expertise from it. Not only for students but also native
or citizen require book to know the change information of year to help year. As we know those guides have
many advantages. Beside all of us add our knowledge, could also bring us to around the world. Through the
book Numerical Methods for Finance (Chapman and Hall/CRC Financial Mathematics Series) we can
consider more advantage. Don't one to be creative people? To become creative person must choose to read a
book. Simply choose the best book that suitable with your aim. Don't always be doubt to change your life
with that book Numerical Methods for Finance (Chapman and Hall/CRC Financial Mathematics Series).
You can more appealing than now.
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