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Nowadays students and professionals intending to work in any area of finance
must master not only advanced concepts and mathematical models but also learn
how to implement these models computationally. This comprehensive text
combines the theory and mathematics behind financial engineering with an
emphasis on computation, in keeping with the way financial engineering is
practiced in today's capital markets. Unlike most books on investments, financial
engineering, or derivative securities, the book starts from very basic ideas in
finance and gradually builds up the theory. It offers a thorough grounding in the
subject for MBAs in finance, students of engineering and sciences who are
pursuing a career in finance, researchers in computational finance, system
analysts, and financial engineers. Along with the theory, the author presents
numerous algorithms for pricing, risk management, and portfolio management.
The emphasis is on pricing financial and derivative securities: bonds, options,
futures, forwards, interest rate derivatives, mortgage-backed securities, bonds
with embedded options, and more. Each instrument is treated in a short, self-
contained chapter for ready reference use. Many of these algorithms are coded in
Java as programs for the Web, available from the book's home page
(www.csie.ntu.edu/~lyuu/Capitals/capitals.htm)
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Editorial Review

Review
'... offers a thorough grounding in the subject or MBAs in finance, students of engineering and sciences who
are pursuing a career in finance, researchers in computational finance, system analysts, and financial
engineers.' Zentralblatt für Didaktik der Mathematik

Users Review

From reader reviews:

Gary Lopez:

In this 21st century, people become competitive in every single way. By being competitive currently, people
have do something to make these survives, being in the middle of the particular crowded place and notice by
surrounding. One thing that sometimes many people have underestimated it for a while is reading. Yep, by
reading a guide your ability to survive improve then having chance to stay than other is high. For you who
want to start reading any book, we give you this particular Financial Engineering and Computation:
Principles, Mathematics, Algorithms book as nice and daily reading publication. Why, because this book is
greater than just a book.

Jessica Nakagawa:

Hey guys, do you wants to finds a new book to see? May be the book with the concept Financial Engineering
and Computation: Principles, Mathematics, Algorithms suitable to you? The book was written by popular
writer in this era. The actual book untitled Financial Engineering and Computation: Principles, Mathematics,
Algorithmsis one of several books that everyone read now. That book was inspired many men and women in
the world. When you read this e-book you will enter the new way of measuring that you ever know before.
The author explained their thought in the simple way, and so all of people can easily to recognise the core of
this guide. This book will give you a great deal of information about this world now. So you can see the
represented of the world within this book.

Linda Pinkerton:

A lot of publication has printed but it is different. You can get it by net on social media. You can choose the
very best book for you, science, comic, novel, or whatever simply by searching from it. It is known as of
book Financial Engineering and Computation: Principles, Mathematics, Algorithms. You can add your
knowledge by it. Without leaving behind the printed book, it could possibly add your knowledge and make
an individual happier to read. It is most significant that, you must aware about guide. It can bring you from
one spot to other place.



William Pak:

Some individuals said that they feel weary when they reading a publication. They are directly felt this when
they get a half areas of the book. You can choose typically the book Financial Engineering and Computation:
Principles, Mathematics, Algorithms to make your personal reading is interesting. Your personal skill of
reading ability is developing when you including reading. Try to choose simple book to make you enjoy to
study it and mingle the feeling about book and looking at especially. It is to be first opinion for you to like to
available a book and study it. Beside that the guide Financial Engineering and Computation: Principles,
Mathematics, Algorithms can to be your brand new friend when you're feel alone and confuse in doing what
must you're doing of these time.
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