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	An introduction to the theory and practice of financial simulation and optimization
	
		In recent years, there has been a notable increase in the use of simulation and optimization methods in the financial industry. Applications include portfolio allocation, risk management, pricing, and capital budgeting under uncertainty.

	
		This accessible guide provides an introduction to the simulation and optimization techniques most widely used in finance, while at the same time offering background on the financial concepts in these applications. In addition, it clarifies difficult concepts in traditional models of uncertainty in finance, and teaches you how to build models with software. It does this by reviewing current simulation and optimization methodology-along with available software-and proceeds with portfolio risk management, modeling of random processes, pricing of financial derivatives, and real options applications.

		
			Contains a unique combination of finance theory and rigorous mathematical modeling emphasizing a hands-on approach through implementation with software
	
			Highlights not only classical applications, but also more recent developments, such as pricing of mortgage-backed securities
	
			Includes models and code in both spreadsheet-based software (@RISK, Solver, Evolver, VBA) and mathematical modeling software (MATLAB)


	
		Filled with in-depth insights and practical advice, Simulation and Optimization Modeling in Finance offers essential guidance on some of the most important topics in financial management.
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Excel 2007 Advanced Report DevelopmentJohn Wiley & Sons, 2007
Create powerful, innovative reporting solutions with Excel 2007
    In this new book, significantly updated from his bestselling Excel 2003 version, Timothy Zapawa has provided you with in-depth coverage of Excel 2007's enhanced reporting capabilities. Discover what you can do with PivotTable and...
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Fundamentals of Complex Analysis  with Applications to Engineering,  Science, and Mathematics (3rd Edition)Prentice Hall, 2003
This book provides a comprehensive introduction to complex variable theory and its applications to current engineering problems and is designed to make the fundamentals of the subject more easily accessible to readers who have little inclination to wade through the rigors of the axiomatic approach. Modeled after standard calculus books--both in...
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Introduction to Design of Experiments with JMP Examples, Third Edition (SAS Press)SAS Institute, 2007
"For anyone wanting to learn about design of experiments, this book has it all. This book combines easy-to-read concepts and methods of design of experiments (DOE) with everyday examples and pictures. Anyone with even a cursory understanding of DOE can pick up this book and gain a very high-level understanding of DOE. The bottom line: This is...
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Grid Database DesignAuerbach Publications, 2005
Computing has come a long way since our earliest beginnings. Many of
us have seen complete revisions of computing technology in our lifetimes.

I am not that old, and I have seen punch cards and Cray supercomputers,
numbered Basic on an Apple IIe, and highly structured C. Nearly all of
us can remember when the World Wide...
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The PHP Anthology, Volume II: ApplicationsSitePoint Pty Ltd, 2003
A compilation of best practice solutions to common Web Development problems in PHP, focusing on the achievement of practical goals by applying well-structured, object orientated software design principles.
 Volume 2 covers the applications of PHP in the real world including authentication & access control, XML, stats & tracking, caching...
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Mathematics of Classical and Quantum PhysicsDover Publications, 1992
This book is designed as a companion to the graduate level physics texts on classical mechanics, electricity, magnetism, and quantum mechanics. It grows out of a course given at Columbia University and taken by virtually all first year graduate students as a fourth basic course, thereby eliminating the need to cover this mathematical material in a...
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