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"Fletcher and Gardner have created a comprehensive resource that will be of interest not only to those
working in the field of finance, but also to those using numerical methods in other fields such as engineering,
physics, and actuarial mathematics. By showing how to combine the high-level elegance, accessibility, and
flexibility of Python, with the low-level computational efficiency of C++, in the context of interesting
financial modeling problems, they have provided an implementation template which will be useful to others
seeking to jointly optimize the use of computational and human resources. They document all the necessary
technical details required in order to make external numerical libraries available from within Python, and
they contribute a useful library of their own, which will significantly reduce the start-up costs involved in
building financial models. This book is a must read for all those with a need to apply numerical methods in
the valuation of financial claims."
–David Louton, Professor of Finance, Bryant University

This book is directed at both industry practitioners and students interested in designing a pricing and risk
management framework for financial derivatives using the Python programming language.

It is a practical book complete with working, tested code that guides the reader through the process of
building a flexible, extensible pricing framework in Python. The pricing frameworks' loosely coupled
fundamental components have been designed to facilitate the quick development of new models. Concrete
applications to real-world pricing problems are also provided.

Topics are introduced gradually, each building on the last. They include basic mathematical algorithms,
common algorithms from numerical analysis, trade, market and event data model representations, lattice and
simulation based pricing, and model development. The mathematics presented is kept simple and to the
point.

The book also provides a host of information on practical technical topics such as C++/Python hybrid
development (embedding and extending) and techniques for integrating Python based programs with
Microsoft Excel.
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From reader reviews:

Carla Smith:

Reading a reserve tends to be new life style on this era globalization. With looking at you can get a lot of
information that may give you benefit in your life. Along with book everyone in this world may share their
idea. Publications can also inspire a lot of people. Many author can inspire their particular reader with their
story or perhaps their experience. Not only the storyplot that share in the ebooks. But also they write about
advantage about something that you need instance. How to get the good score toefl, or how to teach children,
there are many kinds of book that you can get now. The authors in this world always try to improve their
skill in writing, they also doing some analysis before they write on their book. One of them is this Financial
Modelling in Python.

Peter Hudson:

In this time globalization it is important to someone to acquire information. The information will make a
professional understand the condition of the world. The healthiness of the world makes the information
quicker to share. You can find a lot of references to get information example: internet, magazine, book, and
soon. You will observe that now, a lot of publisher that will print many kinds of book. The particular book
that recommended to you is Financial Modelling in Python this reserve consist a lot of the information from
the condition of this world now. This particular book was represented so why is the world has grown up. The
terminology styles that writer use for explain it is easy to understand. The writer made some study when he
makes this book. Here is why this book suited all of you.

Danny Chamberland:

You will get this Financial Modelling in Python by check out the bookstore or Mall. Simply viewing or
reviewing it could possibly to be your solve challenge if you get difficulties on your knowledge. Kinds of
this book are various. Not only simply by written or printed but additionally can you enjoy this book through
e-book. In the modern era like now, you just looking by your local mobile phone and searching what your
problem. Right now, choose your own ways to get more information about your e-book. It is most important
to arrange you to ultimately make your knowledge are still update. Let's try to choose right ways for you.

Michael Watkins:

As a scholar exactly feel bored to be able to reading. If their teacher questioned them to go to the library or to
make summary for some book, they are complained. Just small students that has reading's spirit or real their
leisure activity. They just do what the instructor want, like asked to the library. They go to at this time there
but nothing reading critically. Any students feel that examining is not important, boring in addition to can't
see colorful photos on there. Yeah, it is to be complicated. Book is very important for you. As we know that
on this age, many ways to get whatever we really wish for. Likewise word says, ways to reach Chinese's
country. Therefore , this Financial Modelling in Python can make you truly feel more interested to read.
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