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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:

Matt Cresswell:

Are you kind of occupied person, only have 10 or even 15 minute in your morning to upgrading your mind
ability or thinking skill possibly analytical thinking? Then you are having problem with the book than can
satisfy your short space of time to read it because all of this time you only find book that need more time to
be go through. The Heston Model and its Extensions in Matlab and C# (Wiley Finance) can be your answer
given it can be read by an individual who have those short free time problems.

Bertha Davis:

Reading a book being new life style in this calendar year; every people loves to learn a book. When you
examine a book you can get a lots of benefit. When you read textbooks, you can improve your knowledge,
mainly because book has a lot of information upon it. The information that you will get depend on what
types of book that you have read. If you want to get information about your research, you can read education
books, but if you act like you want to entertain yourself you can read a fiction books, this kind of us novel,
comics, along with soon. The The Heston Model and its Extensions in Matlab and C# (Wiley Finance)
provide you with new experience in studying a book.

Wiley Wagner:

Many people spending their moment by playing outside together with friends, fun activity having family or
just watching TV 24 hours a day. You can have new activity to enjoy your whole day by studying a book.
Ugh, ya think reading a book can really hard because you have to bring the book everywhere? It ok you can
have the e-book, delivering everywhere you want in your Cell phone. Like The Heston Model and its
Extensions in Matlab and C# (Wiley Finance) which is having the e-book version. So , try out this book?
Let's see.

David Gilbert:

Don't be worry should you be afraid that this book can filled the space in your house, you could have it in e-
book method, more simple and reachable. This The Heston Model and its Extensions in Matlab and C#
(Wiley Finance) can give you a lot of close friends because by you investigating this one book you have
point that they don't and make you actually more like an interesting person. That book can be one of one step
for you to get success. This book offer you information that might be your friend doesn't realize, by knowing
more than various other make you to be great men and women. So , why hesitate? We need to have The
Heston Model and its Extensions in Matlab and C# (Wiley Finance).
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