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Palgrave MacMillan, United Kingdom, 2015. Hardback. Condition: New. 1st ed. 2015. Language:
English . Brand New Book. Since the development of the Black-Scholes model, research on equity
derivatives has evolved rapidly to the point where it is now difficult to cut through the myriad of
literature to find relevant material. Written by a quant with many years of experience in the field
this book provides an up-to-date account of equity and equity-hybrid (equity-rates, equity-credit,
equity-foreign exchange) derivatives modeling from a practitioner s perspective. The content
reflects the requirements of practitioners in financial institutions: Quants will find a survey of state-
of-the-art models and guidance on how to efficiently implement them with regards to market data
representation, calibration, and sensitivity computation. Traders and structurers will learn about
structured products, selection of the most appropriate models, as well as efficient hedging methods
while risk managers will better understand market, credit, and model risk and find valuable
information on advanced correlation concepts. Equity Derivatives and Hybrids provides exhaustive
coverage of both market standard and new approaches, including: -Empirical properties of stock
returns including autocorrelation and jumps -Dividend discount models -Non-Markovian and
discrete-time volatility processes -Correlation skew modeling via copula as well as local and...
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This book is definitely not effortless to begin on reading through but extremely fun to read. Sure, it can be enjoy, continue to an amazing and interesting
literature. | realized this book from my dad and i recommended this pdf to understand.

-- Ezequiel Schuster

Complete guideline for publication fanatics. It is writter in easy phrases rather than hard to understand. | am very happy to inform you that this is basically
the finest pdf we have study in my personal life and can be he finest pdf for at any time.

-- Saul Mertz
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Genuine book Oriental fertile new version of the famous primary school enrollment program: the intellectual
development of pre-school Jiang(Chinese Edition)

paperback. Book Condition: New. Ship out in 2 business day, And Fast shipping, Free Tracking number will be provided after the
shipment.Paperback. Pub Date :2012-09-01 Pages: 160 Publisher: the Jiangxi University Press Welcome Salan. service and quality to
your satisfaction. please tell...

TJ new concept of the Preschool Quality Education Engineering: new happy learning young children (3-5 years
old) daily learning book Intermediate (2)(Chinese Edition)

paperback. Book Condition: New. Ship out in 2 business day, And Fast shipping, Free Tracking number will be provided after the
shipment.Paperback. Pub Date :2005-09-01 Publisher: Chinese children before making Reading: All books are the Youth Pre-
employment Training software download generated pictures...

TJ new concept of the Preschool Quality Education Engineering the daily learning book of: new happy learning
young children (3-5 years) Intermediate (3)(Chinese Edition)

paperback. Book Condition: New. Ship out in 2 business day, And Fast shipping, Free Tracking number will be provided after the
shipment.Paperback. Pub Date :2005-09-01 Publisher: Chinese children before making Reading: All books are the Youth Pre-
employment Training software download generated pictures...

TJ new concept of the Preschool Quality Education Engineering the daily learning book of: new happy learning
young children (2-4 years old) in small classes (3)(Chinese Edition)

paperback. Book Condition: New. Ship out in 2 business day, And Fast shipping, Free Tracking number will be provided after the
shipment.Paperback. Pub Date :2005-09-01 Publisher: Chinese children before making Reading: All books are the Youth Pre-
employment Training software download generated pictures...

The genuine book marketing case analysis of the the lam light. Yin Qihua Science Press 21.00(Chinese Edition)
paperback. Book Condition: New. Ship out in 2 business day, And Fast shipping, Free Tracking number will be provided after the
shipment.Paperback. Pub Date :2007-01-01 Pages: 244 Publisher: Science Press Welcome Our service and quality to your satisfaction.
please tell yourfriends...

Index to the Classified Subject Catalogue of the Buffalo Library; The Whole System Being Adopted from the
Classification and Subject Index of Mr. Melvil Dewey, with Some Modifications .
Rarebooksclub.com, United States, 2013. Paperback. Book Condition: New. 246 x 189 mm. Language: English . Brand New Book *****

Print on Demand *****This historic book may have numerous typos and missing text. Purchasers can usually download a free
scanned copy of the...
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