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'This is a short book, but an elegant one. It would serve as an excellent course text for a course on the practical aspects of mathematical finance.'  International Statistical Institute

'This book is thought-provoking and rewarding. Even for the less experienced programmer, the presentation is readily accessible, and the coded examples can be directly used to solve real-life problems.' Journal of the American Statistics Association

'This book, although it is quite short, does cover a significant amount of material and does deal with some fairly advanced topics that are important to practitioners. The real strength of the book is its clarity and conciseness.' SIAM Review     

       Newly updated second edition and now in paperback! This is the first book on implementing financial models using object-oriented C++. Assuming only a basic knowledge of C++ and mathematical finance, the reader learns how to produce well-designed, structured, reusable code via carefully-chosen examples. This new edition includes several new chapters covering topics of increasing robustness in the presence of exceptions, designing a generic factory, interfacing C++ with EXCEL, and improving code design using the idea of decoupling. Complete ANSI/ISO compatible C++ source code is hosted on an accompanying website for the reader to study in detail, and reuse as they see fit. Whether you are a student of financial mathematics, a working quantitative analyst or financial mathematician, you need this book. Offering practical steps for implementing pricing models for complex financial products, it will transform your understanding of how to use C++.     

       Using carefully-chosen examples, this book explains how to create well-designed, structured, reusable code, particularly for financial applications. New chapters explain interfacing C++ with EXCEL, designing a generic factory, and improving code design with decoupling. Complete ANSI/ISO compatible C++ source code is hosted on an accompanying web site.     

       About the Author
   
Mark S. Joshi is an Associate Professor in the Centre for Actuarial Studies at the University of Melbourne.
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Fundamentals of Electric CircuitsMcGraw-Hill, 2008

	You may be wondering why we chose a photo of astronauts working
	in space on the Space Station for the cover. We actually chose it for
	several reasons. Obviously, it is very exciting; in fact, space represents
	the most exciting frontier for the entire world! In addition, much of the
	station itself consists of all kinds of circuits! One...
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AJAX and PHP: Building Modern Web Applications 2nd EditionPackt Publishing, 2010
AJAX is a complex phenomenon that means different things to different people. Computer users appreciate that their favorite websites are now friendlier and feel more responsive. Web developers learn new skills that empower them to create sleek web applications with little effort. Indeed, everything sounds good about AJAX! At its roots, AJAX is a...
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Pro PHP XML and Web ServicesApress, 2006
XML and its associated technologies have been around for many years. Although some support has been available, it has not always been easy to work with XML using PHP. This all changed with the release of PHP 5. The inclusion of a variety of XML processors provides a developer with an arsenal of tools to tackle virtually any type of challenge...
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iLife '11 Made Simple (Made Simple Learning)Apress, 2011

	Are you new to the Macintosh experience and iLife? Or are you someone who wants to know the ins and outs of Apple’s powerful media creation tools? Either way, you have come to right place. iLife '11 Made Simple will guide you through the iLife apps and help you become a power user in no time.
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C# Programmer's CookbookMicrosoft Press, 2003
Next time you hit the wall with a tough C# development problem, get the code behind the solution—and solve it the right way. The C# Programmer’s Cookbook provides at-a-glance reference to hundreds of C# and Microsoft .NET Framework programming scenarios using a concise, problem/solution format. The book’s organized so...
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Database and Data Communication Network Systems, Three-Volume Set: Techniques and ApplicationsAcademic Press, 2002
Database and Data Communication Network Systems examines the utilization of the Internet and Local Area/Wide Area Networks in all areas of human endeavor. This three-volume set covers, among other topics, database systems, data compression, database architecture, data acquisition, asynchronous transfer mode (ATM) and the practical...
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