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Brand New Book. Praise for The Volatility Surface | m thrilled by
the appearance of Jim Gatheral s new book The Volatility
Surface. The literature on stochastic volatility is vast, but difficult
ina: ' f to penetrate and use. Gatheral s book, by contrast, is accessible
JIM GATHERAL

and practical. It successfully charts a middle ground between
specific examples and general models--achieving remarkable
clarity without giving up sophistication, depth, or breadth. --
Robert V. Kohn, Professor of Mathematics and Chair,
Mathematical Finance Committee, Courant Institute of

dI_‘. DOWNLOAD PDF Mathematical Sciences, New York University Concise yet
comprehensive, equally attentive to both theory and
phenomena, this book provides an unsurpassed account of the
peculiarities of the implied volatility surface, its consequences
for pricing and hedging, and the theories that struggle to
explain it. --Emanuel Derman, author of My Life as a Quant Jim
Gatheral is the wiliest practitioner in the business. This very fine
book is an outgrowth of the lecture notes prepared for one of
the most popular classes at NYU s esteemed Courant Institute.
The topics covered are at the forefront of research in
mathematical finance and...
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Reviews

The publication is easy in read through safer to comprehend. It is actually loaded with wisdom and knowledge Its been
printed in an extremely simple way and is particularly simply right after i finished reading through this pdf where
actually modified me, affect the way i believe.

-- Ms. Clementina Cole V

This is the very best publication i have got read until now. It is definitely simplified but shocks within the fifty percent of
the pdf. You may like how the article writer create this pdf.
-- Rosario Durgan
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