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One of the best languages for the development of financial engineering and instrument pricing applications is
C++. This book has several features that allow developers to write robust, flexible and extensible software
systems. The book is an ANSI/ISO standard, fully object-oriented and interfaces with many third-party
applications. It has support for templates and generic programming, massive reusability using templates
(?write once?) and support for legacy C applications.

In this book, author Daniel J. Duffy brings C++ to the next level by applying it to the design and
implementation of classes, libraries and applications for option and derivative pricing models. He employs
modern software engineering techniques to produce industrial-strength applications:

Using the Standard Template Library (STL) in finance●

Creating your own template classes and functions●

Reusable data structures for vectors, matrices and tensors●

Classes for numerical analysis (numerical linear algebra ?)●

Solving the Black Scholes equations, exact and approximate solutions●

Implementing the Finite Difference Method in C++●

Integration with the ?Gang of Four? Design Patterns●

Interfacing with Excel (output and Add-Ins)●

Financial engineering and XML●

Cash flow and yield curves●

Included with the book is a CD containing the source code in the Datasim Financial Toolkit. You can use
this to get up to speed with your C++ applications by reusing existing classes and libraries.

'Unique... Let's all give a warm welcome to modern pricing tools.'
-- Paul Wilmott, mathematician, author and fund manager
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From reader reviews:

Juan Palmer:

Often the book Financial Instrument Pricing Using C++ will bring you to the new experience of reading the
book. The author style to elucidate the idea is very unique. In case you try to find new book to learn, this
book very suited to you. The book Financial Instrument Pricing Using C++ is much recommended to you to
see. You can also get the e-book in the official web site, so you can easier to read the book.

Jennifer Garza:

Do you have something that that suits you such as book? The reserve lovers usually prefer to opt for book
like comic, limited story and the biggest an example may be novel. Now, why not attempting Financial
Instrument Pricing Using C++ that give your enjoyment preference will be satisfied by simply reading this
book. Reading habit all over the world can be said as the opportunity for people to know world far better
then how they react toward the world. It can't be stated constantly that reading habit only for the geeky man
but for all of you who wants to possibly be success person. So , for all you who want to start reading as your
good habit, you may pick Financial Instrument Pricing Using C++ become your personal starter.

Alvaro Holloway:

Your reading sixth sense will not betray you, why because this Financial Instrument Pricing Using C++
publication written by well-known writer we are excited for well how to make book that could be understand
by anyone who also read the book. Written within good manner for you, still dripping wet every ideas and
publishing skill only for eliminate your hunger then you still hesitation Financial Instrument Pricing Using
C++ as good book not only by the cover but also by content. This is one publication that can break don't
determine book by its protect, so do you still needing an additional sixth sense to pick this particular!? Oh
come on your studying sixth sense already said so why you have to listening to an additional sixth sense.

Kelly Brooks:

What is your hobby? Have you heard that question when you got scholars? We believe that that concern was
given by teacher to the students. Many kinds of hobby, Everybody has different hobby. So you know that
little person similar to reading or as studying become their hobby. You must know that reading is very
important as well as book as to be the factor. Book is important thing to include you knowledge, except your
teacher or lecturer. You will find good news or update regarding something by book. Numerous books that
can you take to be your object. One of them is actually Financial Instrument Pricing Using C++.
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