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Create and implement mathematical models in C++ using Quantitative Finance

About This Book

Describes the key mathematical models used for price equity, currency, interest rates, and credit derivatives●

The complex models are explained step-by-step along with a flow chart of every implementation●

Illustrates each asset class with fully solved C++ examples, both basic and advanced, that support and●

complement the text

Who This Book Is For

If you are a quantitative analyst, risk manager, actuary, or a professional working in the field of quantitative
finance and want a quick hands-on introduction to the pricing of financial derivatives, this book is ideal for
you. You should be familiar with the basic programming concepts and C++ programming language. You
should also be acquainted with calculus of undergraduate level.

What You Will Learn

Solve complex pricing problems in financial derivatives using a structured approach with the Bento Box●

template
Explore some key numerical methods including binomial trees, finite differences, and Monte Carlo●

simulation
Develop your understanding of equity, forex, interest rate, and credit derivatives through concrete●

examples
Implement simple and complex derivative instruments in C++●

Discover the most important mathematical models used in quantitative finance today to price derivative●

instruments
Effectively Incorporate object oriented programming (OOP) principles into the code●

In Detail

This book will introduce you to the key mathematical models used to price financial derivatives, as well as
the implementation of main numerical models used to solve them. In particular, equity, currency, interest
rates, and credit derivatives are discussed. In the first part of the book, the main mathematical models used in
the world of financial derivatives are discussed. Next, the numerical methods used to solve the mathematical
models are presented. Finally, both the mathematical models and the numerical methods are used to solve
some concrete problems in equity, forex, interest rate, and credit derivatives.

The models used include the Black-Scholes and Garman-Kohlhagen models, the LIBOR market model,
structural and intensity credit models. The numerical methods described are Monte Carlo simulation (for



single and multiple assets), Binomial Trees, and Finite Difference Methods. You will find implementation of
concrete problems including European Call, Equity Basket, Currency European Call, FX Barrier Option,
Interest Rate Swap, Bankruptcy, and Credit Default Swap in C++.
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From reader reviews:

Geneva Milbourn:

Throughout other case, little persons like to read book Advanced Quantitative Finance with C++. You can
choose the best book if you want reading a book. Provided that we know about how is important the book
Advanced Quantitative Finance with C++. You can add understanding and of course you can around the
world with a book. Absolutely right, simply because from book you can understand everything! From your
country till foreign or abroad you will end up known. About simple issue until wonderful thing you are able
to know that. In this era, we are able to open a book as well as searching by internet unit. It is called e-book.
You need to use it when you feel uninterested to go to the library. Let's learn.

Jonathan Smith:

Book will be written, printed, or created for everything. You can recognize everything you want by a reserve.
Book has a different type. As you may know that book is important factor to bring us around the world.
Close to that you can your reading expertise was fluently. A reserve Advanced Quantitative Finance with
C++ will make you to possibly be smarter. You can feel a lot more confidence if you can know about every
little thing. But some of you think that will open or reading some sort of book make you bored. It is far from
make you fun. Why they are often thought like that? Have you searching for best book or acceptable book
with you?

Jordan Miller:

As people who live in the particular modest era should be up-date about what going on or info even
knowledge to make these individuals keep up with the era which is always change and advance. Some of you
maybe will update themselves by studying books. It is a good choice to suit your needs but the problems
coming to a person is you don't know what kind you should start with. This Advanced Quantitative Finance
with C++ is our recommendation to help you keep up with the world. Why, as this book serves what you
want and need in this era.

Angela Souther:

Do you like reading a reserve? Confuse to looking for your favorite book? Or your book ended up being
rare? Why so many issue for the book? But just about any people feel that they enjoy regarding reading.
Some people likes reading, not only science book and also novel and Advanced Quantitative Finance with
C++ or even others sources were given understanding for you. After you know how the truly amazing a
book, you feel desire to read more and more. Science publication was created for teacher or maybe students
especially. Those ebooks are helping them to include their knowledge. In additional case, beside science
guide, any other book likes Advanced Quantitative Finance with C++ to make your spare time considerably
more colorful. Many types of book like here.
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