
The Heston Model and Its Extensions in VBA
(Wiley Finance)

Fabrice D. Rouah

Click here if your download doesn"t start automatically

http://toolbook.site/go/read.php?id=111900330X
http://toolbook.site/go/read.php?id=111900330X
http://toolbook.site/go/read.php?id=111900330X


The Heston Model and Its Extensions in VBA (Wiley Finance)

Fabrice D. Rouah

The Heston Model and Its Extensions in VBA (Wiley Finance) Fabrice D. Rouah
Practical options pricing for better-informed investment decisions.

The Heston Model and Its Extensions in VBA is the definitive guide to options pricing using two of the
derivatives industry's most powerful modeling tools—the Heston model, and VBA. Light on theory, this
extremely useful reference focuses on implementation, and can help investors more efficiently—and
accurately—exploit market information to better inform investment decisions. Coverage includes a
description of the Heston model, with specific emphasis on equity options pricing and variance modeling,
The book focuses not only on the original Heston model, but also on the many enhancements and
refinements that have been applied to the model, including methods that use the Fourier transform, numerical
integration schemes, simulation, methods for pricing American options, and much more. The companion
website offers pricing code in VBA that resides in an extensive set of Excel spreadsheets.

The Heston model is the derivatives industry's most popular stochastic volatility model for pricing equity
derivatives. This book provides complete guidance toward the successful implementation of this valuable
model using the industry's ubiquitous financial modeling software, giving users the understanding—and
VBA code—they need to produce option prices that are more accurate, and volatility surfaces that more
closely reflect market conditions.

Derivatives pricing is often the hinge on which profit is made or lost in financial institutions, making
accuracy of utmost importance. This book will help risk managers, traders, portfolio managers, quants,
academics and other professionals better understand the Heston model and its extensions, in a writing style
that is clear, concise, transparent and easy to understand. For better pricing accuracy, The Heston Model and
Its Extensions in VBA is a crucial resource for producing more accurate model outputs such as prices, hedge
ratios, volatilities, and graphs.
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From reader reviews:

Aaron Tyler:

Do you have favorite book? In case you have, what is your favorite's book? Reserve is very important thing
for us to understand everything in the world. Each e-book has different aim or maybe goal; it means that e-
book has different type. Some people experience enjoy to spend their a chance to read a book. These are
reading whatever they acquire because their hobby will be reading a book. Think about the person who don't
like looking at a book? Sometime, man or woman feel need book when they found difficult problem or even
exercise. Well, probably you will require this The Heston Model and Its Extensions in VBA (Wiley
Finance).

Todd James:

The particular book The Heston Model and Its Extensions in VBA (Wiley Finance) will bring that you the
new experience of reading any book. The author style to explain the idea is very unique. When you try to
find new book to study, this book very ideal to you. The book The Heston Model and Its Extensions in VBA
(Wiley Finance) is much recommended to you to see. You can also get the e-book from the official web site,
so you can more readily to read the book.

Sean Mills:

Do you have something that you enjoy such as book? The reserve lovers usually prefer to select book like
comic, small story and the biggest one is novel. Now, why not seeking The Heston Model and Its Extensions
in VBA (Wiley Finance) that give your satisfaction preference will be satisfied simply by reading this book.
Reading behavior all over the world can be said as the opportinity for people to know world considerably
better then how they react in the direction of the world. It can't be said constantly that reading behavior only
for the geeky man but for all of you who wants to end up being success person. So , for every you who want
to start examining as your good habit, it is possible to pick The Heston Model and Its Extensions in VBA
(Wiley Finance) become your personal starter.

Robert Denney:

The book untitled The Heston Model and Its Extensions in VBA (Wiley Finance) contain a lot of
information on that. The writer explains your ex idea with easy technique. The language is very clear and
understandable all the people, so do not really worry, you can easy to read it. The book was compiled by
famous author. The author brings you in the new age of literary works. It is possible to read this book
because you can please read on your smart phone, or device, so you can read the book with anywhere and
anytime. If you want to buy the e-book, you can open their official web-site in addition to order it. Have a
nice examine.
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