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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:

Viola Hassell:

The book Advanced Equity Derivatives: Volatility and Correlation (Wiley Finance) can give more
knowledge and information about everything you want. So why must we leave the good thing like a book
Advanced Equity Derivatives: Volatility and Correlation (Wiley Finance)? Wide variety you have a different
opinion about e-book. But one aim that will book can give many details for us. It is absolutely proper. Right
now, try to closer with the book. Knowledge or details that you take for that, you are able to give for each
other; you could share all of these. Book Advanced Equity Derivatives: Volatility and Correlation (Wiley
Finance) has simple shape but the truth is know: it has great and massive function for you. You can appear
the enormous world by available and read a book. So it is very wonderful.

Donna Bledsoe:

Reading can called brain hangout, why? Because when you find yourself reading a book particularly book
entitled Advanced Equity Derivatives: Volatility and Correlation (Wiley Finance) the mind will drift away
trough every dimension, wandering in each aspect that maybe unidentified for but surely can be your mind
friends. Imaging each word written in a book then become one type conclusion and explanation which
maybe you never get prior to. The Advanced Equity Derivatives: Volatility and Correlation (Wiley Finance)
giving you a different experience more than blown away your thoughts but also giving you useful
information for your better life in this particular era. So now let us teach you the relaxing pattern at this point
is your body and mind will probably be pleased when you are finished examining it, like winning a game. Do
you want to try this extraordinary paying spare time activity?

David Black:

You may get this Advanced Equity Derivatives: Volatility and Correlation (Wiley Finance) by browse the
bookstore or Mall. Merely viewing or reviewing it could possibly to be your solve difficulty if you get
difficulties for your knowledge. Kinds of this guide are various. Not only through written or printed but
additionally can you enjoy this book through e-book. In the modern era just like now, you just looking from
your mobile phone and searching what their problem. Right now, choose your ways to get more information
about your reserve. It is most important to arrange you to ultimately make your knowledge are still up-date.
Let's try to choose right ways for you.

Ian Sharpless:

As a pupil exactly feel bored in order to reading. If their teacher questioned them to go to the library or even
make summary for some publication, they are complained. Just minor students that has reading's soul or real
their interest. They just do what the trainer want, like asked to the library. They go to generally there but
nothing reading critically. Any students feel that studying is not important, boring and also can't see colorful
photos on there. Yeah, it is for being complicated. Book is very important for yourself. As we know that on



this period of time, many ways to get whatever we wish. Likewise word says, ways to reach Chinese's
country. Therefore , this Advanced Equity Derivatives: Volatility and Correlation (Wiley Finance) can make
you experience more interested to read.
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