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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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volatility, and multi-asset stochastic volatility. In the course of this exploration, the author, Risk’s 2009
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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:

George Clark:

What do you concentrate on book? It is just for students because they are still students or it for all people in
the world, what the best subject for that? Simply you can be answered for that query above. Every person has
different personality and hobby for each and every other. Don't to be forced someone or something that they
don't desire do that. You must know how great and important the book Stochastic Volatility Modeling
(Chapman and Hall/CRC Financial Mathematics Series). All type of book would you see on many solutions.
You can look for the internet methods or other social media.

Ella Nebel:

The e-book with title Stochastic Volatility Modeling (Chapman and Hall/CRC Financial Mathematics Series)
posesses a lot of information that you can learn it. You can get a lot of help after read this book. This kind of
book exist new knowledge the information that exist in this guide represented the condition of the world
currently. That is important to yo7u to find out how the improvement of the world. This book will bring you
in new era of the syndication. You can read the e-book on your smart phone, so you can read it anywhere
you want.

Janice Arias:

Stochastic Volatility Modeling (Chapman and Hall/CRC Financial Mathematics Series) can be one of your
beginner books that are good idea. We all recommend that straight away because this guide has good
vocabulary which could increase your knowledge in vocab, easy to understand, bit entertaining but still
delivering the information. The author giving his/her effort to get every word into delight arrangement in
writing Stochastic Volatility Modeling (Chapman and Hall/CRC Financial Mathematics Series) but doesn't
forget the main point, giving the reader the hottest as well as based confirm resource facts that maybe you
can be among it. This great information may drawn you into fresh stage of crucial considering.



Elizabeth Maez:

A lot of reserve has printed but it is different. You can get it by web on social media. You can choose the
most beneficial book for you, science, witty, novel, or whatever by means of searching from it. It is
identified as of book Stochastic Volatility Modeling (Chapman and Hall/CRC Financial Mathematics
Series). You can contribute your knowledge by it. Without leaving the printed book, it could add your
knowledge and make an individual happier to read. It is most important that, you must aware about guide. It
can bring you from one destination for a other place.
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