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FINANCIAL MODELLING: THEORY, IMPLEMENTATION AND PRACTICE
WITH MATLAB SOURCE (HARDBACK)

John Wiley and Sons Ltd, United Kingdom, 2013. Hardback. Book Condition: New. 1. Auflage. 252 x 178 mm.
Language: English . Brand New Book. Financial Modelling - Theory, Implementation and Practice is a unique
combination of quantitative techniques, the application to financial problems and programming using Matlab.
The book enables the reader to model, design and implement a wide range of financial models for derivatives
pricing and asset allocation, providing practitioners with complete financial modelling workflow, from model
choice, deriving prices and Greeks using (semi-) analytic and simulation techniques, and calibration even for
exotic options. The book is split into three parts. The first part considers financial markets in general and looks
at the complex models needed to handle observed structures, reviewing models based on diDusions including
stochastic-local volatility models and (pure) jump processes. It shows the possible risk neutral densities, implied
volatility surfaces, option pricing and typical paths for a variety of models including SABR, Heston, Bates,
Bates-Hull-White, Displaced-Heston, or stochastic volatility versions of Variance Gamma, respectively Normal
Inverse Gaussian models and finally, multi-dimensional models. The stochastic-local-volatility Libor market
model with time-dependent parameters is considered and as an application how to price and risk-manage CMS
spread products is demonstrated. The second part of the book deals with numerical methods which enables the
reader to use the models of the first part for pricing and risk management, covering methods based on direct
integration and Fourier transforms, and detailing the implementation of the COS, CONV, Carr-Madan method
or Fourier-Space-Time Stepping. This is applied to pricing of European, Bermudan and exotic options as well as
the calculation of the Greeks. The Monte Carlo simulation technique is outlined and bridge sampling is
discussed in a Gaussian setting and for Levy processes. Computation of Greeks is covered using likelihood ratio
methods and adjoint techniques....
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You May Also Like

C h ild ren  s Ed u catio n al Bo o k:  J u n io r L eo n ard o  Da Vin ci :  A n  In tro d u ctio n  to  th e                                
A rt,  Scien ce an d  In v en tio n s o f  Th is Great Gen iu s.  A ge 7 8  9  10 Y ear- Old s.  [ U s                                      
En glish ] 
Createspace, United States, 2013. Paperback. Book Condition: New. 254 x 178 mm. Language:
English . Brand New Book ***** Print on Demand *****.ABOUT SMART READS for Kids . Love
Art, Love Learning Welcome. Designed to...
Do w n lo ad  eP u b  »       

A  Smarter Way  to  L earn  J av aScrip t:  Th e N ew  A p p ro ach  Th at U ses Tech n o lo gy  to                       
C u t Y o u r Ef f o rt in  H alf         
Createspace, United States, 2014. Paperback. Book Condition: New. 251 x 178 mm. Language:
English . Brand New Book ***** Print on Demand *****.The ultimate learn-by-doing
approachWritten for beginners, useful for experienced developers who want to...
Do w n lo ad  eP u b  »       

In d ex to  th e C lassif ied  Su b ject C atalo gu e o f  th e Bu Dalo  L ib rary ;  Th e Wh o le                                  
Sy stem Bein g A d o p ted  f ro m th e C lassif icatio n  an d  Su b ject In d ex o f  M r.  M elv i l                                     
Dew ey ,  w ith  So me M o d if icatio n s .           
Rarebooksclub.com, United States, 2013. Paperback. Book Condition: New. 246 x 189 mm.
Language: English . Brand New Book ***** Print on Demand *****.This historic book may have
numerous typos and missing text. Purchasers can usually...
Do w n lo ad  eP u b  »       

ESV Stu d y  Bib le,  L arge P rin t ( H ard b ack)           
CROSSWAY BOOKS, United States, 2014. Hardback. Book Condition: New. Large Print. 249 x 178
mm. Language: English . Brand New Book. The ESV Study Bible, Large Print edition transforms
the content of the award-winning ESV...
Do w n lo ad  eP u b  »       

Th e Fro g Tells  H er Sid e o f  th e Sto ry :  H ey  Go d , I  m H av in g an  A w f u l Vacatio n  in                                         
Egy p t Th an ks to  M o ses! ( H ard b ack)          
Broadman Holman Publishers, United States, 2013. Hardback. Book Condition: New. Cory
Jones (illustrator). 231 x 178 mm. Language: English . Brand New Book. Oh sure, we ll all heard
the story of Moses and the...
Do w n lo ad  eP u b  »       
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