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Learn how C++ isused in the devel opment of solutions for options and
derivatives trading in the financial industry. As an important part of the financial
industry, options and derivatives trading has become increasingly sophisticated.
Advanced trading techniques using financial derivatives have been used at banks,
hedge funds, and pension funds. Because of stringent performance
characteristics, most of these trading systems are developed using C++ asthe
main implementation language.

Options and Derivatives Programming in C++ covers features that are
frequently used to write financial software for options and derivatives, including
the STL, templates, functional programming, and support for numerical libraries.
New featuresintroduced in the C++11 and C++14 standard are also covered:
lambda functions, automatic type detection, custom literals, and improved
initialization strategies for C++ objects.

Readers will enjoy the how-to examples covering al the major tools and
concepts used to build working solutions for quantitative finance. It includes
advanced C++ concepts as well as the basic building libraries used by modern
C++ developers, such asthe STL and Boost, while also leveraging knowledge of
object-oriented and template-based programming.

Options and Derivatives Programming in C++ provides a great value for readers
who are trying to use their current programming knowledge in order to become
proficient in the style of programming used in large banks, hedge funds, and
other investment ingtitutions. The topics covered in the book are introduced in a
logical and structured way and even novice programmers will be able to absorb
the most important topics and competencies.
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- Grasp the fundamental problems in options and derivatives trading

- Converse intelligently about credit default swaps, Forex derivatives, and more

- Implement valuation models and trading strategies

- Build pricing algorithms around the Black-Sholes Model, and also using the
Binomial and Differential Equations methods Run quantitative finance
algorithms using linear algebra techniques

- Recognize and apply the most common design patterns used in options trading

- Savetime by using the latest C++ features such as the STL and the Boost
libraries

Who ThisBook |sFor

Professional developers who have some experience with the C++ language and
would like to leverage that knowledge into financia software development. This
book iswritten with the goal of reaching readers who need a concise, algorithms-
based book, providing basic information through well-targeted examples and
ready to use solutions. Readers will be able to directly apply the concepts and
sample code to some of the most common problems faced in the analysis of
options and derivative contracts.
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Learn how C++ isused in the development of solutions for options and derivatives trading in the financial
industry. As an important part of the financial industry, options and derivatives trading has become
increasingly sophisticated. Advanced trading techniques using financial derivatives have been used at banks,
hedge funds, and pension funds. Because of stringent performance characteristics, most of these trading
systems are developed using C++ as the main implementation language.

Options and Derivatives Programming in C++ covers features that are frequently used to write financia
software for options and derivatives, including the STL, templates, functional programming, and support for
numerical libraries. New features introduced in the C++11 and C++14 standard are also covered: lambda
functions, automatic type detection, custom literals, and improved initialization strategies for C++ objects.

Readers will enjoy the how-to examples covering al the major tools and concepts used to build working
solutions for quantitative finance. It includes advanced C++ concepts as well as the basic building libraries
used by modern C++ developers, such asthe STL and Boost, while also leveraging knowledge of object-
oriented and template-based programming.

Options and Derivatives Programming in C++ provides a great value for readers who are trying to use their
current programming knowledge in order to become proficient in the style of programming used in large
banks, hedge funds, and other investment institutions. The topics covered in the book are introduced in a
logical and structured way and even novice programmers will be able to absorb the most important topics
and competencies.

What You Will Learn

- Grasp the fundamental problemsin options and derivatives trading

- Converse intelligently about credit default swaps, Forex derivatives, and more

- Implement valuation models and trading strategies

- Build pricing algorithms around the Black-Sholes Model, and also using the Binomial and Differential
Equations methods Run quantitative finance algorithms using linear algebra techniques

- Recognize and apply the most common design patterns used in options trading

- Savetime by using the latest C++ features such as the STL and the Boost libraries

Who ThisBook |s For



Professional developers who have some experience with the C++ language and would like to leverage that
knowledge into financial software development. This book iswritten with the goal of reaching readers who
need a concise, algorithms-based book, providing basic information through well-targeted examples and
ready to use solutions. Readers will be able to directly apply the concepts and sample code to some of the
most common problems faced in the analysis of options and derivative contracts.
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Editorial Review
From the Back Cover

Thisis a hands-on book for programmers wanting to learn how C++ is used in the development of solutions
for options and derivatives trading in the financial industry. As an important part of the financial industry,
options and derivatives trading has become increasingly sophisticated. Advanced trading techniques using
financial derivatives have been used at banks, hedge funds, and pension funds. Because of stringent
performance characteristics, most of these trading systems are devel oped using C++ asthe main
implementation language.

Options and Derivatives Programming in C++ covers features that are frequently used to write financial
software for options and derivatives, including the STL, templates, functional programming, and support for
numerical libraries. New features introduced in the C++11 and C++14 standard are also covered: lambda
functions, automatic type detection, custom literals, and improved initialization strategies for C++ objects.

Readers will enjoy the how-to examples covering al the major tools and concepts used to build working
solutions for quantitative finance. It includes advanced C++ concepts as well as the basic building libraries
used by modern C++ developers, such asthe STL and Boost, while also leveraging knowledge of object-
oriented and templ ate-based programming.

Options and Derivatives Programming in C++ provides a great value for readers who are trying to use their
current programming knowledge in order to become proficient in the style of programming used in large
banks, hedge funds, and other investment institutions. The topics covered in the book are introduced in a
logical and structured way and even novice programmers will be able to absorb the most important topics
and competencies.

About the Author

Carlos Oliveira worksin the area of quantitative finance, with more than ten years of experience in creating
scientific and financial modelsin C++. During his career, Carlos has developed several large-scale
applications for financial companies such as Bloomberg L.P. and F-Squared | nvestments.

Carlos Oliveira obtained a PhD in Operations Research and Systems Engineering from the University of
Florida, an MSc in Computer Science from UFC (Brazil), and aBSc in Computer Science from UECE
(Brazil). He has a so performed academic research in the field of combinatorial optimization, with
applications in diverse areas such as finance, telecommunications, computational biology, and logistics.
Carlos has written more than 30 academic papers on optimization, and authored three books, including
Practical C++ Financial Programming (Apress, 2015).



Users Review
From reader reviews:
Robert Young:

Have you spare time for aday? What do you do when you have much more or little spare time? Y eah, you
can choose the suitable activity with regard to spend your time. Any person spent all their spare time to take
awander, shopping, or went to the particular Mall. How about open as well as read a book entitled Options
and Derivatives Programming in C++: Algorithms and Programming Techniques for the Financial Industry?
Maybe it isfor being best activity for you. Y ou realize beside you can spend your time along with your
favorite's book, you can smarter than before. Do you agree with it is opinion or you have different opinion?

Tanisha Goss:

Now aday folks who Living in the erawhere everything reachable by connect with the internet and the
resources inside can be true or not involve people to be aware of each datathey get. How people have to be
smart in obtaining any information nowadays? Of course the reply is reading a book. Reading through a
book can help men and women out of this uncertainty Information specially this Options and Derivatives
Programming in C++: Algorithms and Programming Techniques for the Financial Industry book because this
book offers you rich details and knowledge. Of course the info in this book hundred percent guarantees there
isno doubt in it you probably know this.

Jimmie Houck:

Information is provisions for folks to get better life, information nowadays can get by anyone at everywhere.
The information can be ainformation or any news even a huge concern. What people must be consider when
those information which isin the former life are challenging be find than now could be taking seriously
which one works to believe or which one typically the resource are convinced. If you obtain the unstable
resource then you buy it as your main information you will see huge disadvantage for you. All of those
possibilities will not happen in you if you take Options and Derivatives Programming in C++: Algorithms
and Programming Techniques for the Financial Industry as your daily resource information.

Christopher Pruett:

Do you like reading a publication? Confuse to looking for your chosen book? Or your book had been rare?
Why so many issue for the book? But virtually any people feel that they enjoy for reading. Some people likes
looking at, not only science book but novel and Options and Derivatives Programming in C++: Algorithms
and Programming Techniques for the Financial Industry or perhaps others sources were given expertise for
you. After you know how the great a book, you feel need to read more and more. Science guide was created
for teacher as well as students especially. Those textbooks are hel ping them to increase their knowledge. In
various other case, beside science publication, any other book likes Options and Derivatives Programming in
C++: Algorithms and Programming Techniques for the Financial Industry to make your spare time alot
more colorful. Many types of book like here.
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