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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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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
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Editorial Review

Users Review

From reader reviews:

Della Bailey:

Now a day people who Living in the era everywhere everything reachable by interact with the internet and
the resources included can be true or not call for people to be aware of each facts they get. How a lot more to
be smart in getting any information nowadays? Of course the correct answer is reading a book. Examining a
book can help people out of this uncertainty Information especially this Computational Finance: An
Introductory Course with R (Atlantis Studies in Computational Finance and Financial Engineering) book
because this book offers you rich details and knowledge. Of course the knowledge in this book hundred pct
guarantees there is no doubt in it everbody knows.

Linnie Martinez:

Your reading 6th sense will not betray a person, why because this Computational Finance: An Introductory
Course with R (Atlantis Studies in Computational Finance and Financial Engineering) book written by well-
known writer we are excited for well how to make book that may be understand by anyone who also read the
book. Written within good manner for you, dripping every ideas and writing skill only for eliminate your
own hunger then you still uncertainty Computational Finance: An Introductory Course with R (Atlantis
Studies in Computational Finance and Financial Engineering) as good book not merely by the cover but also
from the content. This is one reserve that can break don't ascertain book by its deal with, so do you still
needing an additional sixth sense to pick this specific!? Oh come on your reading sixth sense already alerted
you so why you have to listening to another sixth sense.

Sang Weems:

In this era globalization it is important to someone to get information. The information will make a
professional understand the condition of the world. The health of the world makes the information much
easier to share. You can find a lot of references to get information example: internet, newspaper, book, and
soon. You will see that now, a lot of publisher in which print many kinds of book. The book that
recommended to your account is Computational Finance: An Introductory Course with R (Atlantis Studies in
Computational Finance and Financial Engineering) this reserve consist a lot of the information on the
condition of this world now. This particular book was represented so why is the world has grown up. The
terminology styles that writer value to explain it is easy to understand. The writer made some investigation
when he makes this book. That is why this book appropriate all of you.



Louise Perez:

That publication can make you to feel relax. This particular book Computational Finance: An Introductory
Course with R (Atlantis Studies in Computational Finance and Financial Engineering) was vibrant and of
course has pictures on there. As we know that book Computational Finance: An Introductory Course with R
(Atlantis Studies in Computational Finance and Financial Engineering) has many kinds or category. Start
from kids until teens. For example Naruto or Detective Conan you can read and think you are the character
on there. Therefore not at all of book tend to be make you bored, any it makes you feel happy, fun and rest.
Try to choose the best book for yourself and try to like reading this.
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