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T his book constitutes a guide for implementing advanced option pricing models and volatility in Excel/VBA. It can be used by MBA students specializing in finance and risk management, by practitioners, and by undergraduate students in their final year. Emphasis has been placed on implementing the models in VBA, rather than on the theoretical developments underlying the models. We have made every effort to explain the models and their coding in VBA as simply as possible. Every model covered in this book includes one or more VBA functions that can be accessed on the CD-ROM. We have focused our attention on equity options, and we have chosen not to include interest rate options. The particularities of interest rate options place them in a separate class of derivatives.

Praise for Option Pricing Models & Volatility Using Excel-VBA
    
    "Excel is already a great pedagogical tool for teaching option valuation and risk management. But the VBA routines in this book elevate Excel to an industrial-strength financial engineering toolbox. I have no doubt that it will become hugely successful as a reference for option traders and risk managers."
    --Peter Christoffersen, Associate Professor of Finance, Desautels Faculty of Management, McGill University
    
    "This book is filled with methodology and techniques on how to implement option pricing and volatility models in VBA. The book takes an in-depth look into how to implement the Heston and Heston and Nandi models and includes an entire chapter on parameter estimation, but this is just the tip of the iceberg. Everyone interested in derivatives should have this book in their personal library."
    --Espen Gaarder Haug, option trader, philosopher, nd author of Derivatives Models on Models
    
    "I am impressed. This is an important book because it is the first book to cover the modern generation of option models, including stochastic volatility and GARCH."
    --Steven L. Heston, Assistant Professor of Finance, R.H. Smith School of Business, University of Maryland     

       About the Author
   
Fabrice Douglas Rouah is a Senior Quantitative Analyst at a large financial firm in Boston. He is coauthor and coeditor of four books on hedge funds and CTAs. This is his third book with John Wiley & Sons.
    Gregory Vainberg is a Corporate Risk Specialist at a large consulting firm in Montreal. He is also the creator of the top finance and math VBA Web site, www.vbnumericalmethods.com.       
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Full-Chip Nanometer Routing Techniques (Analog Circuits and Signal Processing)Springer, 2007

	At 90 nm, wires account for nearly 75% of the total delay in a circuit. Even more insidious, however, is that among nearly 40% of these nets, more than 50% of their total net capacitance are attributed to the cross-coupling capacitance between neighboring signals. At this point a new design and optimization paradigm based on real wires is...
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Building the Knowledge Management Network: Best Practices, Tools, and Techniques for Putting Conversation to WorkJohn Wiley & Sons, 2002
A complete set of best practices, tools, and techniques for turning conversations into a rich source of business information
    Many organizations are now recognizing that the untapped knowledge of their members can be used to benefit every aspect of their business, from making smarter and faster decisions to improving products and...
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Principles of Social PsychiatryJohn Wiley & Sons, 2010

	This second edition of Principles of Social Psychiatry appears more than 15 years after the first one, and even a cursory comparison between the contents of the two editions clearly documents that the scope and the impact of the social component of our discipline and profession have remarkably increased during the past few years.
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Learn Microsoft VISIO 2002 (Wordware Visio Library)Wordware Publishing, 2001
Ideally suited for the experienced business user of Visio 2002 who has mastered the fundamentals of using the software, but needs an in-depth treatment of the advanced features, especially customization.

Microsoft Visio is software for creating diagrams. Unlike other technical drawing
programs, such as computer-aided drawing...
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Decrypted Secrets: Methods and Maxims of CryptologySpringer, 2006
"The best single book on cryptology today." --Cryptologia (from a review of a previous edition)     

"It is an outstanding book that assumes only elementary mathematical knowledge and is interspersed with many exciting, amusing, and sometimes personal stories from the history of cryptology."    
...

	[image: ]	[image: ][image: The Community Manager's Playbook: How to Build Brand Awareness and Customer Engagement]

The Community Manager's Playbook: How to Build Brand Awareness and Customer EngagementApress, 2014

	Savvy companies recognize the value of a strong community. Think of Nike and its community of runners, Nike+, and you’ll quickly understand that creating and fostering an online community around a product or brand is a powerful way to boost marketing efforts, gain valuable insight into consumers, increase revenue, improve consumer...
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