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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:

Anthony Pisano:

Have you spare time for just a day? What do you do when you have far more or little spare time? Yeah, you
can choose the suitable activity for spend your time. Any person spent their own spare time to take a move,
shopping, or went to the particular Mall. How about open as well as read a book entitled Advanced Equity
Derivatives: Volatility and Correlation (Wiley Finance)? Maybe it is being best activity for you. You already
know beside you can spend your time together with your favorite's book, you can better than before. Do you
agree with it is opinion or you have other opinion?

Robert Burdette:

Here thing why this particular Advanced Equity Derivatives: Volatility and Correlation (Wiley Finance) are
different and trusted to be yours. First of all reading a book is good however it depends in the content of the
usb ports which is the content is as scrumptious as food or not. Advanced Equity Derivatives: Volatility and
Correlation (Wiley Finance) giving you information deeper and in different ways, you can find any guide out
there but there is no reserve that similar with Advanced Equity Derivatives: Volatility and Correlation
(Wiley Finance). It gives you thrill studying journey, its open up your personal eyes about the thing this
happened in the world which is might be can be happened around you. You can actually bring everywhere
like in area, café, or even in your method home by train. For anyone who is having difficulties in bringing
the printed book maybe the form of Advanced Equity Derivatives: Volatility and Correlation (Wiley
Finance) in e-book can be your alternate.

Barbara Goodman:

Do you among people who can't read satisfying if the sentence chained inside the straightway, hold on guys
this aren't like that. This Advanced Equity Derivatives: Volatility and Correlation (Wiley Finance) book is
readable by means of you who hate the straight word style. You will find the info here are arrange for
enjoyable reading experience without leaving possibly decrease the knowledge that want to offer to you. The
writer of Advanced Equity Derivatives: Volatility and Correlation (Wiley Finance) content conveys the idea
easily to understand by many people. The printed and e-book are not different in the content material but it
just different such as it. So , do you continue to thinking Advanced Equity Derivatives: Volatility and
Correlation (Wiley Finance) is not loveable to be your top list reading book?

Paul Frazier:

This Advanced Equity Derivatives: Volatility and Correlation (Wiley Finance) is great reserve for you
because the content that is certainly full of information for you who all always deal with world and still have
to make decision every minute. That book reveal it data accurately using great plan word or we can declare
no rambling sentences within it. So if you are read the item hurriedly you can have whole info in it. Doesn't
mean it only gives you straight forward sentences but hard core information with attractive delivering



sentences. Having Advanced Equity Derivatives: Volatility and Correlation (Wiley Finance) in your hand
like keeping the world in your arm, data in it is not ridiculous just one. We can say that no e-book that offer
you world inside ten or fifteen tiny right but this book already do that. So , it is good reading book. Hey there
Mr. and Mrs. hectic do you still doubt which?
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