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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 e?ortless to begin on reading through but extremely fun to read. Sure, it can be enjoy, continue to an amazing and interesting
literature. I realized this book from my dad and i recommended this pdf to understand.
-- Ez equiel Schuster-- Ez equiel Schuster

Complete guideline for publication fanatics. It is writter in easy phrases rather than hard to understand. I 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.
-- Sa ul Mer tz-- Sa ul Mer tz
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