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By Carol Alexander

John Wiley and Sons Ltd, United King dom, 2001. Mixed media product. Condition: New. 1.
Auflag e. Lang uag e: Eng lish . Brand New Book. Market Models provides an authoritative and up-
to-date treatment of the use of market data to develop models for financial analysis. Written by
a leading  fig ure in the field of financial data analysis, this book is the first of its kind to address
the vital techniques required for model selection and development. Model developers are faced
with many decisions, about the pricing , the data, the statistical methodolog y and the
calibration and testing  of the model prior to implementation. It is important to make the rig ht
choices and Carol Alexander s clear exposition provides valuable insig hts at every stag e. In each
of the 13 Chapters, Market Models presents real world illustrations to motivate theoretical
developments. The accompanying  CD contains spreadsheets with data and prog rams; this
enables you to implement and adapt many of the examples. The pricing  of options using  normal
mixture density functions to model returns; the use of Monte Carlo simulation to calculate the
VaR of an options portfolio; modifying  the covariance VaR to allow for fat-tailed PL distributions;
the calculation of implied, EWMA and historic volatilities; GARCH volatility...
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R e vie ws  

Absolutely among  the finest publication I actually have actually g o throug h. It really is rally fascinating  throg h reading  time. I am easily could possibly
g et a pleasure of looking  at a composed ebook.
-- P ro f. R ick R o m a g ue ra           

This created pdf is excellent. We have read throug h and i also am sure that i am g oing  to g oing  to study yet ag ain yet ag ain in the future. You will not
truly feel monotony at at any time of your time (that's what catalog ues are for concerning  should you check with me).
-- Myria m  B o d e      
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