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	In recent years, Fourier transform methods have emerged as one of the major methodologies for the evaluation of derivative contracts, largely due to the need to strike a balance between the extension of existing pricing models beyond the traditional Black-Scholes setting and a need to evaluate prices consistently with the market quotes.


	Fourier Transform Methods in Finance is a practical and accessible guide to pricing financial instruments using Fourier transform. Written by an experienced team of practitioners and academics, it covers Fourier pricing methods; the dynamics of asset prices; non stationary market dynamics; arbitrage free pricing; generalized functions and the Fourier transform method.


	Readers will learn how to:

	
		compute the Hilbert transform of the pricing kernel under a Fast Fourier Transform (FFT) technique
	
		characterise the price dynamics on a market in terms of the characteristic function, allowing for both diffusive processes and jumps
	
		apply the concept of characteristic function to non-stationary processes, in particular in the presence of stochastic volatility and more generally time change techniques
	
		perform a change of measure on the characteristic function in order to make the price process a martingale
	
		recover a general representation of the pricing kernel of the economy in terms of Hilbert transform using the theory of generalised functions
	
		apply the pricing formula to the most famous pricing models, with stochastic volatility and jumps.



	Junior and senior practitioners alike will benefit from this quick reference guide to state of the art models and market calibration techniques. Not only will it enable them to write an algorithm for option pricing using the most advanced models, calibrate a pricing model on options data, and extract the implied probability distribution in market data, they will also understand the most advanced models and techniques and discover how these techniques have been adjusted for applications in finance.
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Planning Under Pressure, Third EditionButterworth-Heinemann, 2004
How should you start reading Planning under Pressure? Your choice will depend on the nature
of your interests; the time at your disposal; and the extent of any prior familiarity you may have
with the strategic choice approach.

The purpose of this quick access guide is to help you in making your decisions about selective...
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The Beginner's Guide to Real Estate InvestingJohn Wiley & Sons, 2004
Everything you need to know to begin acquiring properties––now!
    No matter what obstacles you think you face, real estate still offers you multiple money making opportunities. In The Beginner’s Guide to Real Estate Investing, successful investor and author Gary Eldred presents the tools and...
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The Rough Guide to Vancouver 3 (Rough Guide Travel Guides)Rough Guides, 2007

	The Rough Guide to Vancouver is your complete guidebook to this lively city. From taking a skyride to Grouse Mountain and the city’s vibrant Chinatown to the near-wilderness area of Stanley Park, the full-colour introduction highlights all the ‘things-not-to-miss’. There are up-to-date reviews of all the best restaurants and...
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The Birth of Numerical AnalysisWorld Scientific Publishing, 2009

	The 1947 paper by John von Neumann and Herman Goldstine, Numerical Inverting of Matrices of High Order (Bulletin of the AMS, Nov. 1947), is considered as the birth certificate of numerical analysis. Since its publication, the evolution of this domain has been enormous. This book is a unique collection of contributions by researchers who have...
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Fermilab: Physics, the Frontier, and MegascienceUniversity of Chicago Press, 2008

	
		Fermi National Accelerator Laboratory, located in the western suburbs of Chicago, has stood at the frontier of high-energy physics for nearly forty years. Since 1972, when the laboratory’s original particle accelerator began producing the world’s highest-energy protons for research, the government-supported scientific...



	[image: ]	[image: ][image: Voice Over IP Crash Course]

Voice Over IP Crash CourseMcGraw-Hill, 2005
Recent advances in VoIP (Voice over IP) technology have made it the solution of choice for voice service because of its low cost and increased reliability. Voice Over IP Crash Course offers practical technology coverage, while discussing the business, strategic and competitive implications of VoIP deployment in corporations. The book also...
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