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This book is a must for becoming better acquainted with the modern tools of numerical analysis for several
significant computational problems arising in finance. Important aspects of finance modeling are reviewed,
involving partial differential equations and numerical algorithms for the fast and accurate pricing of financial
derivatives and the calibration of parameters. The best numerical algorithms are fully explored and
discussed, from their mathematical analysis up to their implementation in C++ with efficient numerical
libraries. This is one of the few books that thoroughly covers the following topics: mathematical results and
efficient algorithms for pricing American options; modern algorithms with adaptive mesh refinement for
European and American options; regularity and error estimates are derived and give strong support to the
mesh adaptivity, an essential tool for speeding up the numerical implementations; calibration of volatility
with European and American options; the use of automatic differentiation of computer codes for computing
greeks.
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From reader reviews:

Anna Wright:

As people who live in the modest era should be upgrade about what going on or info even knowledge to
make these keep up with the era which is always change and advance. Some of you maybe will probably
update themselves by reading through books. It is a good choice for yourself but the problems coming to you
is you don't know what type you should start with. This Computational Methods for Option Pricing
(Frontiers in Applied Mathematics) is our recommendation so you keep up with the world. Why, since this
book serves what you want and want in this era.

Bruce Jackson:

The publication untitled Computational Methods for Option Pricing (Frontiers in Applied Mathematics) is
the publication that recommended to you to study. You can see the quality of the publication content that will
be shown to you actually. The language that creator use to explained their way of doing something is easily
to understand. The article writer was did a lot of study when write the book, and so the information that they
share to your account is absolutely accurate. You also could possibly get the e-book of Computational
Methods for Option Pricing (Frontiers in Applied Mathematics) from the publisher to make you far more
enjoy free time.

Joshua Yoshida:

Do you have something that you want such as book? The reserve lovers usually prefer to choose book like
comic, limited story and the biggest one is novel. Now, why not attempting Computational Methods for
Option Pricing (Frontiers in Applied Mathematics) that give your entertainment preference will be satisfied
by simply reading this book. Reading routine all over the world can be said as the method for people to know
world far better then how they react toward the world. It can't be stated constantly that reading behavior only
for the geeky man or woman but for all of you who wants to end up being success person. So , for every you
who want to start looking at as your good habit, you may pick Computational Methods for Option Pricing
(Frontiers in Applied Mathematics) become your current starter.

Mary Adam:

You can spend your free time to study this book this reserve. This Computational Methods for Option
Pricing (Frontiers in Applied Mathematics) is simple to bring you can read it in the park your car, in the
beach, train along with soon. If you did not get much space to bring the actual printed book, you can buy the
actual e-book. It is make you simpler to read it. You can save the particular book in your smart phone.
Therefore there are a lot of benefits that you will get when one buys this book.
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