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This book is asequel to the author's well-received "Option Vauation under Stochastic Volatility". It extends
that work to jump-diffusions and many related topics in quantitative finance. Topics include spectral theory
for jump-diffusions, boundary behavior for short-term interest rate models, modelling VIX options, inference
theory, discrete dividends, and more. It provides approximately 750 pages of original research in 26 chapters,
with 165 illustrations, Mathematica, and some C/C++ codes. The first 12 chapters (550 pages) are
completely new. Also included are reprints of selected previous publications of the author for convenient
reference. The book should interest both researchers and quantitatively-oriented investors and traders.

First 12 chapters: Slow Reflection, Jump-Returns, & Short-term Interest Rates | Spectral Theory for Jump-
diffusions | Joint Time Series Modelling of SPX and VIX | Modelling VIX Options (and Futures) under
Stochastic Volatility | Stochastic Volatility as a Hidden Markov Model | Continuous-time Inference:
Mathematical Methods and Worked Examples | A Closer Look at the Square-root and 3/2-model | A Closer
Look at the SABR Model | Back to Basics: An Update on the Discrete Dividend Problem | PDE Numerics
without the Pain | Exact Solution to Double Barrier Problems under a Class of Processes | Advanced Smile
Asymptotics: Geometry, Geodesics, and All That
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From reader reviews:
Sonia Cramer:

In this 21st hundred years, people become competitive in each way. By being competitive now, people have
do something to make them survives, being in the middle of the particular crowded place and notice by
surrounding. One thing that often many people have underestimated that for awhile isreading. That's why,
by reading a publication your ability to survive enhance then having chance to stand than other is high. For
you personally who want to start reading a book, we give you this specific Option Valuation under
Stochastic Volatility 11: With Mathematica Code book as beginner and daily reading publication. Why,
because this book is usually more than just a book.

Kevin Lemon:

This Option Vauation under Stochastic Volatility I1: With Mathematica Code is great guide for you because
the content which can be full of information for you who else always deal with world and possess to make
decision every minute. This specific book revedl it data accurately using great manage word or we can point
out no rambling sentencesin it. So if you are read it hurriedly you can have whole detailsin it. Doesn't mean
it only provides straight forward sentences but tough core information with splendid delivering sentences.
Having Option Valuation under Stochastic Volatility I1: With Mathematica Code in your hand like keeping
theworld in your arm, datain it is not ridiculous a single. We can say that no guide that offer you world in
ten or fifteen tiny right but this publication already do that. So , it is good reading book. Hey there Mr. and
Mrs. occupied do you still doubt this?

Bess Cook:

In this age globalization it isimportant to someone to receive information. The information will make
anyone to understand the condition of the world. The condition of the world makes the information much
easier to share. You can find alot of sources to get information example: internet, paper, book, and soon.

Y ou will observe that now, alot of publisher that print many kinds of book. Typically the book that
recommended for you is Option Valuation under Stochastic Volatility 11: With Mathematica Code this book
consist alot of the information of the condition of thisworld now. This kind of book was represented just
how can the world has grown up. The dialect styles that writer require to explain it is easy to understand. The
actual writer made some exploration when he makes this book. Here is why this book appropriate al of you.

Irving Carlin:

Guide is one of source of know-how. We can add our knowledge from it. Not only for students but aso
native or citizen need book to know the upgrade information of year to year. As we know those books have
many advantages. Beside many of us add our knowledge, can a so bring us to around the world. From the
book Option Vauation under Stochastic Volatility I1: With Mathematica Code we can have more advantage.
Don't you to definitely be creative people? Being creative person must want to read a book. Simply choose



the best book that ideal with your aim. Don't always be doubt to change your life with this book Option
Valuation under Stochastic Volatility 11: With Mathematica Code. Y ou can more attractive than now.
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