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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:

Manuel Rodriguez:

Information is provisions for people to get better life, information currently can get by anyone from
everywhere. The information can be a know-how or any news even restricted. What people must be consider
if those information which is from the former life are hard to be find than now is taking seriously which one
would work to believe or which one the actual resource are convinced. If you obtain the unstable resource
then you get it as your main information there will be huge disadvantage for you. All of those possibilities
will not happen in you if you take Applications of Fourier Transform to Smile Modeling (Springer Finance)
as your daily resource information.

Steven Bemis:

Reading a reserve tends to be new life style within this era globalization. With studying you can get a lot of
information that can give you benefit in your life. Along with book everyone in this world may share their
idea. Publications can also inspire a lot of people. Lots of author can inspire their reader with their story or
perhaps their experience. Not only situation that share in the ebooks. But also they write about the ability
about something that you need case in point. How to get the good score toefl, or how to teach your sons or
daughters, there are many kinds of book that you can get now. The authors nowadays always try to improve
their skill in writing, they also doing some investigation before they write on their book. One of them is this
Applications of Fourier Transform to Smile Modeling (Springer Finance).

Homer Simon:

Your reading sixth sense will not betray a person, why because this Applications of Fourier Transform to
Smile Modeling (Springer Finance) publication written by well-known writer who really knows well how to
make book which can be understand by anyone who else read the book. Written in good manner for you,
dripping every ideas and publishing skill only for eliminate your own hunger then you still hesitation
Applications of Fourier Transform to Smile Modeling (Springer Finance) as good book not only by the cover
but also by the content. This is one guide that can break don't assess book by its handle, so do you still
needing another sixth sense to pick that!? Oh come on your studying sixth sense already said so why you
have to listening to an additional sixth sense.

Brenda Burrows:

Are you kind of stressful person, only have 10 or 15 minute in your time to upgrading your mind proficiency
or thinking skill even analytical thinking? Then you have problem with the book compared to can satisfy
your small amount of time to read it because all this time you only find publication that need more time to be
examine. Applications of Fourier Transform to Smile Modeling (Springer Finance) can be your answer given
it can be read by you actually who have those short extra time problems.
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