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This book introduces the reader to the C++ programming language and how to use it to write applications in
quantitative finance (QF) and related areas. No previous knowledge of C or C++ is required. - experience
with VBA, Matlab or other programming language is sufficient. The book adopts an incremental approach;
starting from basic principles then moving on to advanced complex techniques and then to real-life
applications in financial engineering. There are five major parts in the book: * C++ fundamentals and object-
oriented thinking in QF* Advanced object-oriented features such as inheritance and polymorphism*
Template programming and the Standard Template Library (STL)* An introduction to GOF design patterns
and their applications in QF Applications The kinds of applications include binomial and trinomial methods,
Monte Carlo simulation, advanced trees, partial differential equations and finite difference methods. This
book contains a CD with all source code and many useful C++ classes that you can use in your own
applications. Examples, test cases and applications are directly relevant to QF. This book is the perfect
companion to Daniel J. Duffy's book Financial Instrument Pricing using C++ (Wiley 2004, 0470855096 /
9780470021620) Note: CD-ROM/DVD and other supplementary materials are not included as part of eBook
file.
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From reader reviews:

Sarah Davis:

Reading a book tends to be new life style with this era globalization. With examining you can get a lot of
information that will give you benefit in your life. Using book everyone in this world may share their idea.
Guides can also inspire a lot of people. Lots of author can inspire their reader with their story or their
experience. Not only situation that share in the books. But also they write about advantage about something
that you need example of this. How to get the good score toefl, or how to teach your young ones, there are
many kinds of book which exist now. The authors on this planet always try to improve their proficiency in
writing, they also doing some investigation before they write on their book. One of them is this Introduction
to C++ for Financial Engineers: An Object-Oriented Approach.

Elida Allman:

Your reading 6th sense will not betray anyone, why because this Introduction to C++ for Financial
Engineers: An Object-Oriented Approach e-book written by well-known writer whose to say well how to
make book that may be understand by anyone who read the book. Written throughout good manner for you,
leaking every ideas and creating skill only for eliminate your current hunger then you still skepticism
Introduction to C++ for Financial Engineers: An Object-Oriented Approach as good book not merely by the
cover but also through the content. This is one e-book that can break don't determine book by its include, so
do you still needing another sixth sense to pick this specific!? Oh come on your studying sixth sense already
alerted you so why you have to listening to one more sixth sense.

Walter Godinez:

Is it an individual who having spare time then spend it whole day simply by watching television programs or
just lying on the bed? Do you need something new? This Introduction to C++ for Financial Engineers: An
Object-Oriented Approach can be the response, oh how comes? A book you know. You are therefore out of
date, spending your free time by reading in this brand-new era is common not a nerd activity. So what these
ebooks have than the others?

Kelli Smith:

Reserve is one of source of know-how. We can add our understanding from it. Not only for students but also
native or citizen have to have book to know the revise information of year to be able to year. As we know
those ebooks have many advantages. Beside all of us add our knowledge, also can bring us to around the
world. By the book Introduction to C++ for Financial Engineers: An Object-Oriented Approach we can take
more advantage. Don't one to be creative people? To get creative person must prefer to read a book. Merely
choose the best book that suitable with your aim. Don't end up being doubt to change your life by this book
Introduction to C++ for Financial Engineers: An Object-Oriented Approach. You can more attractive than
now.
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