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This book presents a cogent description of the main methodologies used in derivatives pricing. Starting with
a summary of the elements of Stochastic Calculus, Quantitative Methods in Derivatives Pricing develops the
fundamental tools of financial engineering, such as scenario generation, simulation for European
instruments, simulation for American instruments, and finite differences in an intuitive and practical manner,
with an abundance of practical examples and case studies. Intended primarily as an introductory graduate
textbook in computational finance, this book will also serve as a reference for practitioners seeking basic
information on alternative pricing methodologies.

Domingo Tavella is President of Octanti Associates, a consulting firm in risk management and financial
systems design. He is the founder and chief editor of the Journal of Computational Finance and has
pioneered the application of advanced numerical techniques in pricing and risk analysis in the financial and
insurance industries. Tavella coauthored Pricing Financial Instruments: The Finite Difference Method. He
holds a PhD in aeronautical engineering from Stanford University and an MBA in finance from the
University of California at Berkeley.
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From reader reviews:

Winnie Logan:

Why don't make it to become your habit? Right now, try to prepare your time to do the important action, like
looking for your favorite e-book and reading a book. Beside you can solve your problem; you can add your
knowledge by the guide entitled Quantitative Methods in Derivatives Pricing: An Introduction to
Computational Finance (Wiley Finance). Try to stumble through book Quantitative Methods in Derivatives
Pricing: An Introduction to Computational Finance (Wiley Finance) as your pal. It means that it can to be
your friend when you sense alone and beside regarding course make you smarter than before. Yeah, it is very
fortuned in your case. The book makes you considerably more confidence because you can know every thing
by the book. So , let's make new experience as well as knowledge with this book.

Catherine Gabel:

Do you one of people who can't read gratifying if the sentence chained from the straightway, hold on guys
this aren't like that. This Quantitative Methods in Derivatives Pricing: An Introduction to Computational
Finance (Wiley Finance) book is readable by means of you who hate the perfect word style. You will find
the data here are arrange for enjoyable studying experience without leaving perhaps decrease the knowledge
that want to deliver to you. The writer involving Quantitative Methods in Derivatives Pricing: An
Introduction to Computational Finance (Wiley Finance) content conveys objective easily to understand by a
lot of people. The printed and e-book are not different in the written content but it just different such as it. So
, do you nonetheless thinking Quantitative Methods in Derivatives Pricing: An Introduction to
Computational Finance (Wiley Finance) is not loveable to be your top list reading book?

Deborah Mazzarella:

Reading can called mind hangout, why? Because if you are reading a book especially book entitled
Quantitative Methods in Derivatives Pricing: An Introduction to Computational Finance (Wiley Finance)
your thoughts will drift away trough every dimension, wandering in most aspect that maybe not known for
but surely will become your mind friends. Imaging every single word written in a publication then become
one web form conclusion and explanation that will maybe you never get before. The Quantitative Methods in
Derivatives Pricing: An Introduction to Computational Finance (Wiley Finance) giving you one more
experience more than blown away your brain but also giving you useful details for your better life on this
era. So now let us show you the relaxing pattern this is your body and mind will be pleased when you are
finished studying it, like winning a casino game. Do you want to try this extraordinary wasting spare time
activity?

Jacqueline Britt:

Quantitative Methods in Derivatives Pricing: An Introduction to Computational Finance (Wiley Finance) can
be one of your starter books that are good idea. Many of us recommend that straight away because this



reserve has good vocabulary that may increase your knowledge in words, easy to understand, bit entertaining
but delivering the information. The author giving his/her effort to put every word into satisfaction
arrangement in writing Quantitative Methods in Derivatives Pricing: An Introduction to Computational
Finance (Wiley Finance) however doesn't forget the main position, giving the reader the hottest as well as
based confirm resource info that maybe you can be considered one of it. This great information can drawn
you into fresh stage of crucial contemplating.
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