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This book is a must for becoming better acquainted with the modern tools of
numerical analysis for several significant computational problems arising in
finance. Important aspects of finance modeling are reviewed, involving partial
differential equations and numerical algorithms for the fast and accurate pricing
of financial derivatives and the calibration of parameters. The best numerical
algorithms are fully explored and discussed, from their mathematical analysis up
to their implementation in C++ with efficient numerical libraries. This is one of
the few books that thoroughly covers the following topics: mathematical results
and efficient algorithms for pricing American options; modern algorithms with
adaptive mesh refinement for European and American options; regularity and
error estimates are derived and give strong support to the mesh adaptivity, an
essential tool for speeding up the numerical implementations; calibration of
volatility with European and American options; the use of automatic
differentiation of computer codes for computing greeks.
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This book is a must for becoming better acquainted with the modern tools of numerical analysis for several
significant computational problems arising in finance. Important aspects of finance modeling are reviewed,
involving partial differential equations and numerical algorithms for the fast and accurate pricing of financial
derivatives and the calibration of parameters. The best numerical algorithms are fully explored and
discussed, from their mathematical analysis up to their implementation in C++ with efficient numerical
libraries. This is one of the few books that thoroughly covers the following topics: mathematical results and
efficient algorithms for pricing American options; modern algorithms with adaptive mesh refinement for
European and American options; regularity and error estimates are derived and give strong support to the
mesh adaptivity, an essential tool for speeding up the numerical implementations; calibration of volatility
with European and American options; the use of automatic differentiation of computer codes for computing
greeks.
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Editorial Review

About the Author
Yves Achdou is a Professor at the Université Denis Diderot, Paris. He was awarded the Prix Blaise Pascal de
l'Académie des Sciences in 1998.

Olivier Pironneau is a Professor at the Université Pierre et Marie Curie, Paris. He has been a member of the
Académie des Sciences since 2002 and is the author of more than 300 articles and eight books.

Users Review

From reader reviews:

Elinor Russell:

Do you have favorite book? Should you have, what is your favorite's book? E-book is very important thing
for us to find out everything in the world. Each book has different aim or goal; it means that reserve has
different type. Some people truly feel enjoy to spend their time for you to read a book. They are reading
whatever they take because their hobby will be reading a book. What about the person who don't like reading
a book? Sometime, person feel need book when they found difficult problem or exercise. Well, probably you
should have this Computational Methods for Option Pricing (Frontiers in Applied Mathematics).

Judith Tate:

The book Computational Methods for Option Pricing (Frontiers in Applied Mathematics) make one feel
enjoy for your spare time. You need to use to make your capable considerably more increase. Book can to
become your best friend when you getting stress or having big problem with the subject. If you can make
reading through a book Computational Methods for Option Pricing (Frontiers in Applied Mathematics) being
your habit, you can get much more advantages, like add your own personal capable, increase your
knowledge about many or all subjects. You may know everything if you like wide open and read a
publication Computational Methods for Option Pricing (Frontiers in Applied Mathematics). Kinds of book
are a lot of. It means that, science reserve or encyclopedia or others. So , how do you think about this book?

Maryann Carson:

Often the book Computational Methods for Option Pricing (Frontiers in Applied Mathematics) has a lot
associated with on it. So when you make sure to read this book you can get a lot of help. The book was
published by the very famous author. This articles author makes some research prior to write this book. This
kind of book very easy to read you can find the point easily after looking over this book.



Eric Valentine:

Don't be worry for anyone who is afraid that this book can filled the space in your house, you might have it
in e-book technique, more simple and reachable. This kind of Computational Methods for Option Pricing
(Frontiers in Applied Mathematics) can give you a lot of pals because by you investigating this one book you
have matter that they don't and make you actually more like an interesting person. This particular book can
be one of a step for you to get success. This guide offer you information that probably your friend doesn't
understand, by knowing more than other make you to be great folks. So , why hesitate? Let us have
Computational Methods for Option Pricing (Frontiers in Applied Mathematics).
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