
Numerical Methods in Finance with C++   (Maciej J. Capinski and Tomasz Zastawniak) 

SELECTED BIBLIOGRAPHY     

 
 
Daniel J. Duffy, Introduction to C++ for Financial Engineers: An Object-Oriented Approach, Wiley 
Finance 2006 
 
Paul Glasserman, Monte Carlo Methods in Financial Engineering (Stochastic Modelling and Applied 
Probability), Springer 2004 
 
Mark S. Joshi, C++ Design Patterns and Derivatives Pricing (Mathematics, Finance and Risk), 
Cambridge University Press, 2008 
 
Justin London, Modelling Derivatives in C++, Wiley Finance 2005 
 
Rudiger U. Seidel, Tools for Computational Finance, Springer 2009 
 
Paul Wilmott, Sam Howison, Jeff Dewynne, The Mathematics of Financial Derivatives, Cambridge 
University Press 2002 
 
You-lan Zhu, Xiaonan Wu, I-Liang Chern, Derivative Securities and Difference Methods, Springer 
Finance 2004 
 

 


