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A practice-oriented guide to using C# to design and program pricing and trading models

In this step-by-step guide to software development for financial analysts, traders, developers and quants, the
authors show both novice and experienced practitioners how to develop robust and accurate pricing models
and employ them in real environments. Traders will learn how to design and implement applications for
curve and surface modeling, fixed income products, hedging strategies, plain and exotic option modeling,
interest rate options, structured bonds, unfunded structured products, and more. A unique mix of modern
software technology and quantitative finance, this book is both timely and practical. The approach is
thorough and comprehensive and the authors use a combination of C# language features, design patterns,
mathematics and finance to produce efficient and maintainable software.

Designed for quant developers, traders and MSc/MFE students, each chapter has numerous exercises and the
book is accompanied by a dedicated companion
website, http://www.datasimfinancial.com/forum/viewforum.php?f=196&sid=f30022095850dee48c7db5ff62
192b34, providing all source code, alongside audio, support and discussion forums for readers to comment
on the code and obtain new versions of the software.
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From reader reviews:

Earl Goodman:

What do you regarding book? It is not important along? Or just adding material when you need something to
explain what your own problem? How about your time? Or are you busy man or woman? If you don't have
spare time to do others business, it is make one feel bored faster. And you have time? What did you do? All
people has many questions above. They have to answer that question simply because just their can do that
will. It said that about e-book. Book is familiar in each person. Yes, it is suitable. Because start from on pre-
school until university need this specific C# for Financial Markets (The Wiley Finance Series) to read.

Gary Ackley:

The publication untitled C# for Financial Markets (The Wiley Finance Series) is the publication that
recommended to you to learn. You can see the quality of the publication content that will be shown to
anyone. The language that writer use to explained their way of doing something is easily to understand. The
copy writer was did a lot of study when write the book, to ensure the information that they share for you is
absolutely accurate. You also might get the e-book of C# for Financial Markets (The Wiley Finance Series)
from the publisher to make you more enjoy free time.

Christopher Jones:

People live in this new time of lifestyle always aim to and must have the time or they will get wide range of
stress from both daily life and work. So , whenever we ask do people have free time, we will say absolutely
of course. People is human not really a huge robot. Then we consult again, what kind of activity are you
experiencing when the spare time coming to you of course your answer may unlimited right. Then ever try
this one, reading books. It can be your alternative inside spending your spare time, typically the book you
have read is usually C# for Financial Markets (The Wiley Finance Series).

Edward Yung:

Reading can called brain hangout, why? Because while you are reading a book mainly book entitled C# for
Financial Markets (The Wiley Finance Series) your brain will drift away trough every dimension, wandering
in each aspect that maybe unidentified for but surely will end up your mind friends. Imaging each word
written in a reserve then become one type conclusion and explanation which maybe you never get prior to.
The C# for Financial Markets (The Wiley Finance Series) giving you a different experience more than blown
away your thoughts but also giving you useful details for your better life with this era. So now let us teach
you the relaxing pattern at this point is your body and mind will likely be pleased when you are finished
reading through it, like winning a game. Do you want to try this extraordinary spending spare time activity?
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