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In Advanced Equity Derivatives: Volatility and Correlation, Sébastien Bossu reviews and explains the
advanced concepts used for pricing and hedging equity exotic derivatives. Designed for financial modelers,
option traders and sophisticated investors, the content covers the most important theoretical and practical
extensions of the Black-Scholes model.

Each chapter includes numerous illustrations and a short selection of problems, covering key topics such as
implied volatility surface models, pricing with implied distributions, local volatility models, volatility
derivatives, correlation measures, correlation trading, local correlation models and stochastic correlation.

The author has a dual professional and academic background, making Advanced Equity Derivatives:
Volatility and Correlation the perfect reference for quantitative researchers and mathematically savvy
finance professionals looking to acquire an in-depth understanding of equity exotic derivatives pricing and
hedging.
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From reader reviews:
Steven Whitney:

Have you spare time for aday? What do you do when you have more or little spare time? Y es, you can
choose the suitable activity regarding spend your time. Any person spent their particular spare time to take a
go walking, shopping, or went to the particular Mall. How about open as well as read a book allowed
Advanced Equity Derivatives: Volatility and Correlation (Wiley Finance)? Maybe it is being best activity for
you. You readlize beside you can spend your time together with your favorite's book, you can wiser than
before. Do you agree with it has the opinion or you have some other opinion?

Blanche Ball:

This Advanced Equity Derivatives. Volatility and Correlation (Wiley Finance) book is not ordinary book,
you have after that it the world isin your hands. The benefit you get by reading this book is definitely
information inside this guide incredible fresh, you will get info which is getting deeper you actually read a
lot of information you will get. This particular Advanced Equity Derivatives: Volatility and Correlation
(Wiley Finance) without we understand teach the one who reading through it become critical in
contemplating and analyzing. Don't be worry Advanced Equity Derivatives. Volatility and Correlation
(Wiley Finance) can bring if you are and not make your carrier space or bookshelves become full because
you can haveit in the lovely laptop even cellphone. This Advanced Equity Derivatives. Volatility and
Correlation (Wiley Finance) having fine arrangement in word along with layout, so you will not really feel
uninterested in reading.

Amanda Doss;

Nowadays reading books be than want or need but also work as alife style. This reading practice give you
lot of advantages. The benefits you got of course the knowledge your information inside the book in which
improve your knowledge and information. The data you get based on what kind of publication you read, if
you want attract knowledge just go with training books but if you want truly feel happy read one with theme
for entertaining including comic or novel. Typically the Advanced Equity Derivatives: Volatility and
Correlation (Wiley Finance) iskind of e-book which is giving the reader unforeseen experience.

India Oakley:

Reading a guide make you to get more knowledge from it. Y ou can take knowledge and information coming
from abook. Book is published or printed or descriptive from each source which filled update of news. In
this modern eralike today, many ways to get information are available for a person. From media social
including newspaper, magazines, science guide, encyclopedia, reference book, story and comic. Y ou can add
your understanding by that book. Are you ready to spend your spare time to open your book? Or just
searching for the Advanced Equity Derivatives: Volatility and Correlation (Wiley Finance) when you
essential it?
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