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The sound modeling of the smile effect is an important issue in quantitative finance as, for more than a
decade, the Fourier transform has established itself as the most efficient tool for deriving closed-form option
pricing formulas in various model classes. This book describes the applications of the Fourier transform to
the modeling of volatility smile, followed by a comprehensive treatment of option valuation in a unified
framework, covering stochastic volatilities and interest rates, Poisson and Levy jumps, including various
asset classes such as equity, FX and interest rates, as well as various numberical examples and prototype
programming codes. Readers will benefit from this book not only by gaining an overview of the advanced
theory and the vast range of literature on these topics, but also by receiving first-hand feedback on the
practical applications and implementations of the theory. The book is aimed at financial engineers, risk
managers, graduate students and researchers.
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From reader reviews:

Adam Cohn:

With other case, little people like to read book Applications of Fourier Transform to Smile Modeling
(Springer Finance). You can choose the best book if you want reading a book. Providing we know about how
is important a new book Applications of Fourier Transform to Smile Modeling (Springer Finance). You can
add information and of course you can around the world by the book. Absolutely right, due to the fact from
book you can learn everything! From your country until foreign or abroad you can be known. About simple
point until wonderful thing you may know that. In this era, we are able to open a book or maybe searching by
internet product. It is called e-book. You need to use it when you feel bored stiff to go to the library. Let's
learn.

Marcia Marshall:

This Applications of Fourier Transform to Smile Modeling (Springer Finance) is great e-book for you
because the content and that is full of information for you who else always deal with world and have to make
decision every minute. This book reveal it data accurately using great plan word or we can claim no rambling
sentences inside. So if you are read it hurriedly you can have whole info in it. Doesn't mean it only offers
you straight forward sentences but hard core information with beautiful delivering sentences. Having
Applications of Fourier Transform to Smile Modeling (Springer Finance) in your hand like having the world
in your arm, info in it is not ridiculous just one. We can say that no publication that offer you world
throughout ten or fifteen tiny right but this reserve already do that. So , it is good reading book. Heya Mr.
and Mrs. occupied do you still doubt which?

Edith Manning:

Do you like reading a reserve? Confuse to looking for your chosen book? Or your book seemed to be rare?
Why so many concern for the book? But virtually any people feel that they enjoy with regard to reading.
Some people likes studying, not only science book but additionally novel and Applications of Fourier
Transform to Smile Modeling (Springer Finance) or maybe others sources were given understanding for you.
After you know how the great a book, you feel desire to read more and more. Science book was created for
teacher or even students especially. Those publications are helping them to increase their knowledge. In
other case, beside science book, any other book likes Applications of Fourier Transform to Smile Modeling
(Springer Finance) to make your spare time much more colorful. Many types of book like here.

Carmen Pinto:

Reading a book make you to get more knowledge from it. You can take knowledge and information from the
book. Book is written or printed or illustrated from each source in which filled update of news. In this
modern era like at this point, many ways to get information are available for anyone. From media social
similar to newspaper, magazines, science publication, encyclopedia, reference book, novel and comic. You



can add your understanding by that book. Are you ready to spend your spare time to spread out your book?
Or just seeking the Applications of Fourier Transform to Smile Modeling (Springer Finance) when you
essential it?
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