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U n certai n  V ol ati l i ty Model s         

By Robert Buff

Spring er Apr 2002, 2002. Taschenbuch. Condition: Neu. Neuware - This book introduces Uncertain
Volatility Models in mathematical finance and their computer implementation for portfolios of
vanilla, barrier and American options in equity and FX markets. Uncertain Volatility Models place
subjective constraints such as upper and lower bounds on volatility and evaluate option
portfolios under worst- and best-case scenarios. This book is for g raduate students,
researchers and practitioners who wish to study advanced aspects of volatility risk in portfolios
of vanilla and exotic options. The accompanying  CD contains the source code of a C++
implementation of the alg orithms presented in the book. 256 pp. Eng lisch.
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R e vie ws  

This book is definitely not e=ortless to beg in on reading  throug h 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 e q uie l Schus te r       

This publication is indeed g ripping  and intrig uing . It is actually writter in basic terms and not di=icult to understand. I am just pleased to explain how
here is the g reatest publication we have read throug h during  my own lifestyle and could be he best pdf for at any time.
-- Ervin C ro na   
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