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Modeling and Pricing of Swaps for Financial and Energy Markets with Stochastic Volatilities is devoted to
the modeling and pricing of various kinds of swaps, such as those for variance, volatility, covariance,
correlation, for financial and energy markets with different stochastic volatilities, which include CIR
process, regime-switching, delayed, mean-reverting, multi-factor, fractional, Levy-based, semi-Markov and
COGARCH(1,1). One of the main methods used in this book is change of time method. The book outlines
how the change of time method works for different kinds of models and problems arising in financial and
energy markets and the associated problems in modeling and pricing of a variety of swaps. The book also
contains a study of a new model, the delayed Heston model, which improves the volatility surface fitting as
compared with the classical Heston model. The author calculates variance and volatility swaps for this
model and provides hedging techniques. The book considers content on the pricing of variance and volatility
swaps and option pricing formula for mean-reverting models in energy markets. Some topics such as
forward and futures in energy markets priced by multi-factor Levy models and generalization of Black-76
formula with Markov-modulated volatility are part of the book as well, and it includes many numerical
examples such as S&P60 Canada Index, S&P500 Index and AECO Natural Gas Index.
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From reader reviews:

Michael Harmon:

This Modeling and Pricing Of Swaps For Financial and Energy Markets with Stochastic Volatilities book is
not ordinary book, you have after that it the world is in your hands. The benefit you will get by reading this
book is actually information inside this publication incredible fresh, you will get data which is getting deeper
you actually read a lot of information you will get. This kind of Modeling and Pricing Of Swaps For
Financial and Energy Markets with Stochastic Volatilities without we recognize teach the one who studying
it become critical in considering and analyzing. Don't always be worry Modeling and Pricing Of Swaps For
Financial and Energy Markets with Stochastic Volatilities can bring whenever you are and not make your
tote space or bookshelves' turn out to be full because you can have it in your lovely laptop even mobile
phone. This Modeling and Pricing Of Swaps For Financial and Energy Markets with Stochastic Volatilities
having very good arrangement in word in addition to layout, so you will not truly feel uninterested in
reading.

Betty Serrano:

Information is provisions for those to get better life, information nowadays can get by anyone on
everywhere. The information can be a expertise or any news even a problem. What people must be consider
whenever those information which is in the former life are difficult to be find than now is taking seriously
which one is suitable to believe or which one the resource are convinced. If you get the unstable resource
then you understand it as your main information you will have huge disadvantage for you. All those
possibilities will not happen throughout you if you take Modeling and Pricing Of Swaps For Financial and
Energy Markets with Stochastic Volatilities as the daily resource information.

Angela Joseph:

This book untitled Modeling and Pricing Of Swaps For Financial and Energy Markets with Stochastic
Volatilities to be one of several books in which best seller in this year, that's because when you read this
publication you can get a lot of benefit in it. You will easily to buy this particular book in the book retailer or
you can order it through online. The publisher on this book sells the e-book too. It makes you more readily to
read this book, since you can read this book in your Cell phone. So there is no reason to your account to past
this publication from your list.

Willie Batres:

Reading a book to get new life style in this season; every people loves to examine a book. When you
examine a book you can get a wide range of benefit. When you read publications, you can improve your
knowledge, due to the fact book has a lot of information on it. The information that you will get depend on
what forms of book that you have read. In order to get information about your study, you can read education
books, but if you act like you want to entertain yourself look for a fiction books, such us novel, comics, as



well as soon. The Modeling and Pricing Of Swaps For Financial and Energy Markets with Stochastic
Volatilities provide you with a new experience in reading through a book.
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