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Derivatives Models on Models takes a theoretical and practical look at some of the latest and most important
ideas behind derivatives pricing models. In each chapter the author highlights the latest thinking and trends
in the area. A wide range of topics are covered, including valuation methods on stocks paying discrete
dividend, Asian options, American barrier options, Complex barrier options, reset options, and electricity
derivatives.

The book also discusses the latest ideas surrounding finance like the robustness of dynamic delta hedging,
option hedging, negative probabilities and space-time finance. The accompanying CD-ROM with additional
Excel sheets includes the mathematical models covered in the book.

The book also includes interviews with some of the world’s top names in the industry, and an insight into the
history behind some of the greatest discoveries in quantitative finance. Interviewees include:

Clive Granger, Nobel Prize winner in Economics 2003, on Cointegration●

Nassim Taleb on Black Swans●

Stephen Ross on Arbitrage Pricing Theory●

Emanuel Derman the Wall Street Quant●

Edward Thorp on Gambling and Trading●

Peter Carr the Wall Street Wizard of Option Symmetry and Volatility●

Aaron Brown on Gambling, Poker and Trading●

David Bates on Crash and Jumps●

Andrei Khrennikov on Negative Probabilities●

Elie Ayache on Option Trading and Modeling●

Peter Jaeckel on Monte Carlo Simulation●

Alan Lewis on Stochastic Volatility and Jumps●

Paul Wilmott on Paul Wilmott●

Knut Aase on Catastrophes and Financial Economics●

Eduardo Schwartz the Yoga Master of Quantitative Finance●

Bruno Dupire on Local and Stochastic Volatility Models●
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From reader reviews:

Kathryn Glover:

Throughout other case, little individuals like to read book Derivatives Models on Models (The Wiley
Finance Series). You can choose the best book if you like reading a book. Provided that we know about how
is important a new book Derivatives Models on Models (The Wiley Finance Series). You can add
understanding and of course you can around the world by just a book. Absolutely right, simply because from
book you can learn everything! From your country right up until foreign or abroad you will find yourself
known. About simple factor until wonderful thing you could know that. In this era, we could open a book or
even searching by internet device. It is called e-book. You can utilize it when you feel weary to go to the
library. Let's examine.

Sonya Ewing:

A lot of people always spent their very own free time to vacation or even go to the outside with them
household or their friend. Do you know? Many a lot of people spent that they free time just watching TV, or
playing video games all day long. If you wish to try to find a new activity this is look different you can read
any book. It is really fun for you. If you enjoy the book that you simply read you can spent all day long to
reading a guide. The book Derivatives Models on Models (The Wiley Finance Series) it is quite good to
read. There are a lot of people who recommended this book. These folks were enjoying reading this book. In
case you did not have enough space to deliver this book you can buy typically the e-book. You can m0ore
very easily to read this book out of your smart phone. The price is not to cover but this book offers high
quality.

Ernesto Harrell:

People live in this new moment of lifestyle always attempt to and must have the extra time or they will get
lot of stress from both day to day life and work. So , when we ask do people have spare time, we will say
absolutely without a doubt. People is human not really a robot. Then we ask again, what kind of activity do
you have when the spare time coming to you actually of course your answer will unlimited right. Then ever
try this one, reading publications. It can be your alternative in spending your spare time, the particular book
you have read is definitely Derivatives Models on Models (The Wiley Finance Series).

Marline Deluca:

Many people spending their time period by playing outside along with friends, fun activity having family or
just watching TV all day every day. You can have new activity to shell out your whole day by reading
through a book. Ugh, you think reading a book really can hard because you have to bring the book
everywhere? It okay you can have the e-book, delivering everywhere you want in your Smartphone. Like
Derivatives Models on Models (The Wiley Finance Series) which is having the e-book version. So , why not
try out this book? Let's find.
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