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Packed with insights, Lorenzo Bergomi’s Stochastic Volatility Modeling
explains how stochastic volatility is used to address issues arising in the
modeling of derivatives, including:

Which trading issues do we tackle with stochastic volatility?●

How do we design models and assess their relevance? ●

How do we tell which models are usable and when does calibration make●

sense?

This manual covers the practicalities of modeling local volatility, stochastic
volatility, local-stochastic volatility, and multi-asset stochastic volatility. In the
course of this exploration, the author, Risk’s 2009 Quant of the Year and a
leading contributor to volatility modeling, draws on his experience as head quant
in Société Générale’s equity derivatives division. Clear and straightforward, the
book takes readers through various modeling challenges, all originating in actual
trading/hedging issues, with a focus on the practical consequences of modeling
choices.
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Packed with insights, Lorenzo Bergomi’s Stochastic Volatility Modeling explains how stochastic volatility
is used to address issues arising in the modeling of derivatives, including:

Which trading issues do we tackle with stochastic volatility?●

How do we design models and assess their relevance? ●

How do we tell which models are usable and when does calibration make sense?●

This manual covers the practicalities of modeling local volatility, stochastic volatility, local-stochastic
volatility, and multi-asset stochastic volatility. In the course of this exploration, the author, Risk’s 2009
Quant of the Year and a leading contributor to volatility modeling, draws on his experience as head quant in
Société Générale’s equity derivatives division. Clear and straightforward, the book takes readers through
various modeling challenges, all originating in actual trading/hedging issues, with a focus on the practical
consequences of modeling choices.
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Editorial Review

About the Author

Lorenzo Bergomi heads the quantitative research group at Société Générale, covering all asset classes. A
quant for over 15 years, he is well known for his pioneering work on stochastic volatility modeling, some of
which has appeared in the Smile Dynamics series of articles in Risk magazine. He was also the magazine’s
2009 Quant of the Year. Originally trained as an electrical engineer and with a PhD in theoretical physics, he
was active as a physicist in the condensed matter theory group at IphT, CEA, before moving to finance.

Users Review

From reader reviews:

Irving Gaston:

What do you concerning book? It is not important along with you? Or just adding material if you want
something to explain what the one you have problem? How about your free time? Or are you busy
individual? If you don't have spare time to accomplish others business, it is make one feel bored faster. And
you have extra time? What did you do? All people has many questions above. They have to answer that
question due to the fact just their can do this. It said that about reserve. Book is familiar in each person. Yes,
it is proper. Because start from on kindergarten until university need this Stochastic Volatility Modeling
(Chapman and Hall/CRC Financial Mathematics Series) to read.

Tanya Nolan:

A lot of people always spent their very own free time to vacation or even go to the outside with them friends
and family or their friend. Do you realize? Many a lot of people spent they free time just watching TV, or
playing video games all day long. If you want to try to find a new activity honestly, that is look different you
can read a book. It is really fun in your case. If you enjoy the book that you just read you can spent the entire
day to reading a publication. The book Stochastic Volatility Modeling (Chapman and Hall/CRC Financial
Mathematics Series) it doesn't matter what good to read. There are a lot of folks that recommended this book.
They were enjoying reading this book. In case you did not have enough space to deliver this book you can
buy typically the e-book. You can m0ore very easily to read this book through your smart phone. The price is
not to fund but this book provides high quality.

Travis Mahon:

Would you one of the book lovers? If yes, do you ever feeling doubt when you are in the book store? Try and
pick one book that you find out the inside because don't determine book by its cover may doesn't work is
difficult job because you are frightened that the inside maybe not since fantastic as in the outside appearance
likes. Maybe you answer can be Stochastic Volatility Modeling (Chapman and Hall/CRC Financial
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Mathematics Series) why because the fantastic cover that make you consider concerning the content will not
disappoint you actually. The inside or content is fantastic as the outside or perhaps cover. Your reading 6th
sense will directly direct you to pick up this book.

Jo Jordan:

What is your hobby? Have you heard in which question when you got learners? We believe that that problem
was given by teacher to the students. Many kinds of hobby, Every individual has different hobby. And you
know that little person just like reading or as reading through become their hobby. You need to know that
reading is very important and book as to be the point. Book is important thing to include you knowledge,
except your own teacher or lecturer. You discover good news or update about something by book. Many
kinds of books that can you go onto be your object. One of them is Stochastic Volatility Modeling (Chapman
and Hall/CRC Financial Mathematics Series).
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