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The book covers a wide range of topics, yet essential, in Computational Finance (CF), understood as a mix of
Finance, Computational Statistics, and Mathematics of Finance. In that regard it is unique in its kind, for it
touches upon the basic principles of all three main components of CF, with hands-on examples for
programming models in R. Thus, the first chapter gives an introduction to the Principles of Corporate
Finance: the markets of stock and options, valuation and economic theory, framed within Computation and
Information Theory (e.g. the famous Efficient Market Hypothesis is stated in terms of computational
complexity, a new perspective). Chapters 2 and 3 give the necessary tools of Statistics for analyzing financial
time series, it also goes in depth into the concepts of correlation, causality and clustering. Chapters 4 and 5
review the most important discrete and continuous models for financial time series. Each model is provided
with an example program in R. Chapter 6 covers the essentials of Technical Analysis (TA) and Fundamental
Analysis. This chapter is suitable for people outside academics and into the world of financial investments,
as a primer in the methods of charting and analysis of value for stocks, as it is done in the financial industry.
Moreover, a mathematical foundation to the seemly ad-hoc methods of TA is given, and this is new in a
presentation of TA. Chapter 7 reviews the most important heuristics for optimization: simulated annealing,
genetic programming, and ant colonies (swarm intelligence) which is material to feed the computer savvy
readers. Chapter 8 gives the basic principles of portfolio management, through the mean-variance model, and
optimization under different constraints which is a topic of current research in computation, due to its
complexity. One important aspect of this chapter is that it teaches how to use the powerful tools for portfolio
analysis from  the  RMetrics R-package. Chapter 9 is a natural continuation of chapter 8 into the new area of
research of online portfolio selection. The basic model of the universal portfolio of Cover and approximate
methods to compute are also described.
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From reader reviews:

William Martel:

Within other case, little men and women like to read book Computational Finance: An Introductory Course
with R (Atlantis Studies in Computational Finance and Financial Engineering). You can choose the best
book if you like reading a book. Provided that we know about how is important any book Computational
Finance: An Introductory Course with R (Atlantis Studies in Computational Finance and Financial
Engineering). You can add know-how and of course you can around the world by the book. Absolutely right,
because from book you can learn everything! From your country right up until foreign or abroad you will
find yourself known. About simple issue until wonderful thing you could know that. In this era, we can open
a book or even searching by internet unit. It is called e-book. You may use it when you feel bored to go to
the library. Let's learn.

Sandra Phillips:

Book is to be different for every single grade. Book for children right up until adult are different content. As
you may know that book is very important for us. The book Computational Finance: An Introductory Course
with R (Atlantis Studies in Computational Finance and Financial Engineering) was making you to know
about other expertise and of course you can take more information. It is rather advantages for you. The book
Computational Finance: An Introductory Course with R (Atlantis Studies in Computational Finance and
Financial Engineering) is not only giving you far more new information but also to get your friend when you
truly feel bored. You can spend your own personal spend time to read your guide. Try to make relationship
with all the book Computational Finance: An Introductory Course with R (Atlantis Studies in Computational
Finance and Financial Engineering). You never experience lose out for everything in case you read some
books.

Julia Sullivan:

This Computational Finance: An Introductory Course with R (Atlantis Studies in Computational Finance and
Financial Engineering) is great reserve for you because the content and that is full of information for you
who always deal with world and get to make decision every minute. This specific book reveal it data
accurately using great organize word or we can declare no rambling sentences inside it. So if you are read the
item hurriedly you can have whole information in it. Doesn't mean it only offers you straight forward
sentences but difficult core information with attractive delivering sentences. Having Computational Finance:
An Introductory Course with R (Atlantis Studies in Computational Finance and Financial Engineering) in
your hand like keeping the world in your arm, info in it is not ridiculous just one. We can say that no
publication that offer you world throughout ten or fifteen moment right but this publication already do that.
So , this is certainly good reading book. Hi Mr. and Mrs. hectic do you still doubt which?



Alice Myers:

Reading a book make you to get more knowledge from it. You can take knowledge and information from a
book. Book is created or printed or highlighted from each source in which filled update of news. On this
modern era like right now, many ways to get information are available for you. From media social such as
newspaper, magazines, science publication, encyclopedia, reference book, new and comic. You can add your
understanding by that book. Do you want to spend your spare time to open your book? Or just in search of
the Computational Finance: An Introductory Course with R (Atlantis Studies in Computational Finance and
Financial Engineering) when you essential it?
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