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Derivatives Models on Models takes a theoretical and practical look at some of the latest and most important
ideas behind derivatives pricing models. In each chapter the author highlights the latest thinking and trends
in the area. A wide range of topics are covered, including valuation methods on stocks paying discrete
dividend, Asian options, American barrier options, Complex barrier options, reset options, and electricity
derivatives.

The book also discusses the latest ideas surrounding finance like the robustness of dynamic delta hedging,
option hedging, negative probabilities and space-time finance. The accompanying CD-ROM with additional
Excel sheets includes the mathematical models covered in the book.

The book also includes interviews with some of the world’s top names in the industry, and an insight into the
history behind some of the greatest discoveries in quantitative finance. Interviewees include:

Clive Granger, Nobel Prize winner in Economics 2003, on Cointegration●

Nassim Taleb on Black Swans●

Stephen Ross on Arbitrage Pricing Theory●

Emanuel Derman the Wall Street Quant●

Edward Thorp on Gambling and Trading●

Peter Carr the Wall Street Wizard of Option Symmetry and Volatility●

Aaron Brown on Gambling, Poker and Trading●

David Bates on Crash and Jumps●

Andrei Khrennikov on Negative Probabilities●

Elie Ayache on Option Trading and Modeling●

Peter Jaeckel on Monte Carlo Simulation●

Alan Lewis on Stochastic Volatility and Jumps●

Paul Wilmott on Paul Wilmott●

Knut Aase on Catastrophes and Financial Economics●

Eduardo Schwartz the Yoga Master of Quantitative Finance●

Bruno Dupire on Local and Stochastic Volatility Models●
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From reader reviews:

Albert Jones:

Why don't make it to become your habit? Right now, try to prepare your time to do the important act, like
looking for your favorite publication and reading a reserve. Beside you can solve your condition; you can
add your knowledge by the book entitled Derivatives Models on Models. Try to make the book Derivatives
Models on Models as your close friend. It means that it can to get your friend when you experience alone and
beside that course make you smarter than in the past. Yeah, it is very fortuned for you personally. The book
makes you much more confidence because you can know almost everything by the book. So , we should
make new experience as well as knowledge with this book.

Hazel Freese:

The book Derivatives Models on Models make you feel enjoy for your spare time. You should use to make
your capable considerably more increase. Book can being your best friend when you getting strain or having
big problem together with your subject. If you can make reading through a book Derivatives Models on
Models to become your habit, you can get much more advantages, like add your current capable, increase
your knowledge about several or all subjects. You may know everything if you like open and read a book
Derivatives Models on Models. Kinds of book are a lot of. It means that, science guide or encyclopedia or
other individuals. So , how do you think about this publication?

Sam Hasse:

What do you think of book? It is just for students as they are still students or that for all people in the world,
the particular best subject for that? Just simply you can be answered for that concern above. Every person
has several personality and hobby for every other. Don't to be pushed someone or something that they don't
need do that. You must know how great and important the book Derivatives Models on Models. All type of
book can you see on many solutions. You can look for the internet options or other social media.

Justin Tapscott:

Why? Because this Derivatives Models on Models is an unordinary book that the inside of the reserve
waiting for you to snap the item but latter it will shock you with the secret it inside. Reading this book
alongside it was fantastic author who else write the book in such incredible way makes the content on the
inside easier to understand, entertaining method but still convey the meaning fully. So , it is good for you for
not hesitating having this nowadays or you going to regret it. This phenomenal book will give you a lot of
gains than the other book have got such as help improving your skill and your critical thinking way. So , still
want to postpone having that book? If I have been you I will go to the e-book store hurriedly.
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