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Springer 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 graduate 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 ofa C++
implementation of the algorithms presented in the book. 256 pp. Englisch.
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This book is definitely not effortless to begin on reading through but extremely fun to read. Sure, it can be enjoy, continue to an amazing and
interesting literature. | realized this book from my dad and i recommended this pdfto understand.
-- Ezequiel Schuster

This publication is indeed gripping and intriguing. It is actually writter in basic terms and not difficult to understand. | am just pleased to explain how
here is the greatest publication we have read through during my own lifestyle and could be he best pdfforat any time.

-- Ervin Crona
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