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This book is the definitive and most comprehensive guide to modeling derivatives in C++ today. Providing
readers with not only the theory and math behind the models, as well as the fundamental concepts of
financial engineering, but also actual robust object-oriented C++ code, this is a practical introduction to the
most important derivative models used in practice today, including equity (standard and exotics including
barrier, lookback, and Asian) and fixed income (bonds, caps, swaptions, swaps, credit) derivatives. The book
provides complete C++ implementations for many of the most important derivatives and interest rate pricing
models used on Wall Street including Hull-White, BDT, CIR, HJM, and LIBOR Market Model. London
illustrates the practical and efficient implementations of these models in real-world situations and discusses
the mathematical underpinnings and derivation of the models in a detailed yet accessible manner illustrated
by many examples with numerical data as well as real market data. A companion CD contains quantitative
libraries, tools, applications, and resources that will be of value to those doing quantitative programming and
analysis in C++. Filled with practical advice and helpful tools, Modeling Derivatives in C++ will help
readers succeed in understanding and implementing C++ when modeling all types of derivatives.
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From reader reviews:

Jacob Keys:

This Modeling Derivatives in C++ usually are reliable for you who want to become a successful person,
why. The reason why of this Modeling Derivatives in C++ can be one of many great books you must have is
usually giving you more than just simple reading food but feed a person with information that probably will
shock your preceding knowledge. This book is actually handy, you can bring it just about everywhere and
whenever your conditions at e-book and printed people. Beside that this Modeling Derivatives in C++ giving
you an enormous of experience for instance rich vocabulary, giving you trial of critical thinking that we all
know it useful in your day task. So , let's have it appreciate reading.

Pamela Cole:

Is it an individual who having spare time subsequently spend it whole day by simply watching television
programs or just resting on the bed? Do you need something totally new? This Modeling Derivatives in C++
can be the reply, oh how comes? A fresh book you know. You are thus out of date, spending your spare time
by reading in this brand-new era is common not a geek activity. So what these publications have than the
others?

Emmett Willett:

Do you like reading a book? Confuse to looking for your chosen book? Or your book had been rare? Why so
many issue for the book? But any kind of people feel that they enjoy regarding reading. Some people likes
looking at, not only science book but additionally novel and Modeling Derivatives in C++ or maybe others
sources were given expertise for you. After you know how the great a book, you feel would like to read more
and more. Science publication was created for teacher as well as students especially. Those publications are
helping them to put their knowledge. In some other case, beside science guide, any other book likes
Modeling Derivatives in C++ to make your spare time considerably more colorful. Many types of book like
this.

Ora Orozco:

Reading a reserve make you to get more knowledge from the jawhorse. You can take knowledge and
information from your book. Book is prepared or printed or illustrated from each source this filled update of
news. In this modern era like now, many ways to get information are available for you. From media social
similar to newspaper, magazines, science guide, encyclopedia, reference book, novel 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
seeking the Modeling Derivatives in C++ when you desired it?
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