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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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From reader reviews:

Ashley McKay:

Here thing why this specific Simulation and Optimization in Finance: Modeling with MATLAB, @Risk, or
VBA are different and reliable to be yours. First of all reading a book is good nonetheless it depends in the
content of it which is the content is as tasty as food or not. Simulation and Optimization in Finance:
Modeling with MATLAB, @Risk, or VBA giving you information deeper and different ways, you can find
any reserve out there but there is no book that similar with Simulation and Optimization in Finance:
Modeling with MATLAB, @Risk, or VBA. It gives you thrill reading through journey, its open up your own
personal eyes about the thing this happened in the world which is probably can be happened around you.
You can bring everywhere like in park your car, café, or even in your method home by train. If you are
having difficulties in bringing the imprinted book maybe the form of Simulation and Optimization in
Finance: Modeling with MATLAB, @Risk, or VBA in e-book can be your alternative.

Shawn Farr:

Playing with family inside a park, coming to see the ocean world or hanging out with close friends is thing
that usually you will have done when you have spare time, and then why you don't try matter that really
opposite from that. 1 activity that make you not feeling tired but still relaxing, trilling like on roller coaster
you are ride on and with addition associated with. Even you love Simulation and Optimization in Finance:
Modeling with MATLAB, @Risk, or VBA, you may enjoy both. It is good combination right, you still need
to miss it? What kind of hang type is it? Oh can happen its mind hangout men. What? Still don't obtain it, oh
come on its identified as reading friends.

Sandy Holiday:

This Simulation and Optimization in Finance: Modeling with MATLAB, @Risk, or VBA is completely new
way for you who has intense curiosity to look for some information given it relief your hunger details.
Getting deeper you in it getting knowledge more you know or you who still having little digest in reading
this Simulation and Optimization in Finance: Modeling with MATLAB, @Risk, or VBA can be the light
food in your case because the information inside this kind of book is easy to get by simply anyone. These
books produce itself in the form and that is reachable by anyone, yes I mean in the e-book form. People who
think that in publication form make them feel drowsy even dizzy this guide is the answer. So there is
absolutely no in reading a e-book especially this one. You can find actually looking for. It should be here for
a person. So , don't miss this! Just read this e-book kind for your better life as well as knowledge.

Daniel Evans:

That e-book can make you to feel relax. This specific book Simulation and Optimization in Finance:
Modeling with MATLAB, @Risk, or VBA was vibrant and of course has pictures on the website. As we
know that book Simulation and Optimization in Finance: Modeling with MATLAB, @Risk, or VBA has



many kinds or variety. Start from kids until adolescents. For example Naruto or Investigation company
Conan you can read and believe you are the character on there. So , not at all of book tend to be make you
bored, any it makes you feel happy, fun and loosen up. Try to choose the best book for yourself and try to
like reading in which.
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