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Tap into the power of the most popular stochastic volatility model for pricing equity derivatives

Since its introduction in 1993, the Heston model has become a popular model for pricing equity derivatives,
and the most popular stochastic volatility model in financial engineering. This vital resource provides a
thorough derivation of the original model, and includes the most important extensions and refinements that
have allowed the model to produce option prices that are more accurate and volatility surfaces that better
reflect market conditions. The book's material is drawn from research papers and many of the models
covered and the computer codes are unavailable from other sources.

The book is light on theory and instead highlights the implementation of the models. All of the models found
here have been coded in Matlab and C#. This reliable resource offers an understanding of how the original
model was derived from Ricatti equations, and shows how to implement implied and local volatility, Fourier
methods applied to the model, numerical integration schemes, parameter estimation, simulation schemes,
American options, the Heston model with time-dependent parameters, finite difference methods for the
Heston PDE, the Greeks, and the double Heston model.

A groundbreaking book dedicated to the exploration of the Heston model—a popular model for pricing●

equity derivatives
Includes a companion website, which explores the Heston model and its extensions all coded in Matlab and●

C#
Written by Fabrice Douglas Rouah a quantitative analyst who specializes in financial modeling for●

derivatives for pricing and risk management

Engaging and informative, this is the first book to deal exclusively with the Heston Model and includes code
in Matlab and C# for pricing under the model, as well as code for parameter estimation, simulation, finite
difference methods, American options, and more.
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From reader reviews:

Grace Robinson:

Why don't make it to be your habit? Right now, try to ready your time to do the important behave, like
looking for your favorite book and reading a reserve. Beside you can solve your trouble; you can add your
knowledge by the publication entitled The Heston Model and its Extensions in Matlab and C# (Wiley
Finance). Try to make the book The Heston Model and its Extensions in Matlab and C# (Wiley Finance) as
your friend. It means that it can to be your friend when you really feel alone and beside associated with
course make you smarter than in the past. Yeah, it is very fortuned in your case. The book makes you much
more confidence because you can know everything by the book. So , let's make new experience and also
knowledge with this book.

Jacqueline McArdle:

Have you spare time for the day? What do you do when you have considerably more or little spare time?
Sure, you can choose the suitable activity regarding spend your time. Any person spent their own spare time
to take a go walking, shopping, or went to the actual Mall. How about open as well as read a book eligible
The Heston Model and its Extensions in Matlab and C# (Wiley Finance)? Maybe it is to get best activity for
you. You realize beside you can spend your time with the favorite's book, you can smarter than before. Do
you agree with their opinion or you have different opinion?

Jessica Wilson:

In this period of time globalization it is important to someone to obtain information. The information will
make professionals understand the condition of the world. The condition of the world makes the information
much easier to share. You can find a lot of references to get information example: internet, newspapers,
book, and soon. You can see that now, a lot of publisher which print many kinds of book. Typically the book
that recommended to your account is The Heston Model and its Extensions in Matlab and C# (Wiley
Finance) this guide consist a lot of the information of the condition of this world now. This kind of book was
represented how does the world has grown up. The dialect styles that writer require to explain it is easy to
understand. The particular writer made some investigation when he makes this book. Here is why this book
ideal all of you.

Guadalupe McCoy:

That publication can make you to feel relax. This kind of book The Heston Model and its Extensions in
Matlab and C# (Wiley Finance) was bright colored and of course has pictures on the website. As we know
that book The Heston Model and its Extensions in Matlab and C# (Wiley Finance) has many kinds or genre.
Start from kids until young adults. For example Naruto or Investigator Conan you can read and think you are
the character on there. So , not at all of book tend to be make you bored, any it offers up you feel happy, fun
and chill out. Try to choose the best book to suit your needs and try to like reading that.
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