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Springer Berlin Heidelberg Okt 2010, 2010. Taschenbuch. Condition: Neu. Neuware - A new edition of
a successful, well-established book that provides the reader with a text focused on practical rather
than theoretical aspects of financial modelling Includes a new chapter devoted to volatility risk The
theme of stochastic volatility reappears systematically and has been revised fundamentally,
presenting a much more detailed analyses of interest-rate models This book provides a
comprehensive, self-contained and up-to-date treatment of the main topics in the theory of option
pricing. The first part of the text starts with discrete-time models of financial markets, including the
Cox-Ross-Rubinstein binomial model. The passage from discrete- to continuous-time models, done
in the Black-Scholes model setting, assumes familiarity with basic ideas and results from stochastic
calculus. However, an Appendix containing all the necessary results is included. This model setting is
later generalized to cover standard and exotic options involving several assets and/or currencies.
An outline of the general theory of arbitrage pricing is presented. The second part of the text is
devoted to the term structure modelling and the pricing of interest-rate derivatives. The main
emphasis is on models that can be made consistent with market pricing practice. In the 2nd...
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This pdf might be really worth a go through, and far better than other. It can be packed with wisdom and knowledge Its been written in an exceedingly
straightforward way and is particularly only soon after i finished reading through this pdf by which basically changed me, modify the way in my opinion.
-- Ea r nestine B la nda     

Definitely one of the better book We have possibly read. We have read through and i also am certain that i am going to gonna study once again yet again
in the foreseeable future. Once you begin to read the book, it is extremely difficult to leave it before concluding.
-- Enr ique La ba die    
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b o o k) ( C h in ese Ed itio n )          
paperback. Book Condition: New. Ship out in 2 business day, And Fast shipping, Free Tracking number will be provided aBer the
shipment.Pages Number: 282 Publisher: Higher Education Pub. Date :2009-01-01 version 2. This book is a five-year vocational
teaching accounting profession recommended...
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Cambridge University Press, 2014. UNK. Book Condition: New. New Book. Shipped from US within 10 to 14 business days.
Established seller since 2000.
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