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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:

Jack Cluck:

In this 21st century, people become competitive in each way. By being competitive right now, people have
do something to make all of them survives, being in the middle of the actual crowded place and notice by
means of surrounding. One thing that often many people have underestimated it for a while is reading. That's
why, by reading a publication your ability to survive raise then having chance to remain than other is high.
For you who want to start reading any book, we give you this kind of Simulation and Optimization in
Finance: Modeling with MATLAB, @Risk, or VBA (Frank J. Fabozzi Series) book as starter and daily
reading reserve. Why, because this book is usually more than just a book.

Louise Reyes:

Do you have something that you prefer such as book? The reserve lovers usually prefer to select book like
comic, brief story and the biggest one is novel. Now, why not seeking Simulation and Optimization in
Finance: Modeling with MATLAB, @Risk, or VBA (Frank J. Fabozzi Series) that give your satisfaction
preference will be satisfied simply by reading this book. Reading behavior all over the world can be said as
the method for people to know world a great deal better then how they react toward the world. It can't be
mentioned constantly that reading routine only for the geeky man or woman but for all of you who wants to
end up being success person. So , for all you who want to start reading through as your good habit, it is
possible to pick Simulation and Optimization in Finance: Modeling with MATLAB, @Risk, or VBA (Frank
J. Fabozzi Series) become your own personal starter.

Ronald Stallings:

Reading a book to get new life style in this 12 months; every people loves to study a book. When you learn a
book you can get a lot of benefit. When you read textbooks, you can improve your knowledge, because book
has a lot of information in it. The information that you will get depend on what types of book that you have
read. If you would like get information about your examine, you can read education books, but if you act like
you want to entertain yourself you can read a fiction books, these us novel, comics, and also soon. The
Simulation and Optimization in Finance: Modeling with MATLAB, @Risk, or VBA (Frank J. Fabozzi
Series) will give you new experience in examining a book.

Janet Warren:

Many people spending their time frame by playing outside together with friends, fun activity having family
or just watching TV the whole day. You can have new activity to shell out your whole day by looking at a
book. Ugh, do you consider reading a book really can hard because you have to use the book everywhere? It
okay you can have the e-book, having everywhere you want in your Smart phone. Like Simulation and
Optimization in Finance: Modeling with MATLAB, @Risk, or VBA (Frank J. Fabozzi Series) which is
obtaining the e-book version. So , why not try out this book? Let's find.
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