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This monograph is based on my Ph.D. thesis, which was accepted in Jan uary 2004 by the faculty of
economics at the University of Augsburg. It is a great pleasure to thank my supervisor, Prof. Dr. Manfred
Steiner, for his scientific guidance and support throughout my Ph.D. studies. I would also like to express my
thanks to Prof. Dr. Günter Bamberg for his comments and suggestions. To my colleagues at the department
of Finance and Banking at the U ni versity of Augsburg, I express my thanks for their kind support and their
helpful comments over the past years. In particular, I would like to thank Dr. Bernhard Brunner for many
interesting discussions and also for the careful revision of this manuscript. At risklab germany GmbH,
Munich, I would first of alllike to thank Dr. Gerhard Scheuenstuhl and Prof. Dr. Rudi Zagst for creating an
ideal environ ment for research. I would also like to express my thanks to my coIleagues. It has been most
enjoyable to work with them. In particular, I would like to thank Dr. Bernd Schmid. Our joint projects on
stochastic implied volatil ity models greatly influenced this work. I am also indebted to Anja Fischer for
valuable contributions during her internship and Didier Vermeiren (from Octanti Associates) for carefuIly
reading the manuscript.
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From reader reviews:

Alvin Pryor:

Exactly why? Because this Stochastic Implied Volatility: A Factor-Based Model (Lecture Notes in
Economics and Mathematical Systems) is an unordinary book that the inside of the book waiting for you to
snap the item but latter it will distress you with the secret that inside. Reading this book alongside it was
fantastic author who also write the book in such incredible way makes the content within easier to
understand, entertaining way but still convey the meaning thoroughly. So , it is good for you because of not
hesitating having this any longer or you going to regret it. This unique book will give you a lot of positive
aspects than the other book include such as help improving your ability and your critical thinking way. So ,
still want to postpone having that book? If I have been you I will go to the book store hurriedly.

Thomas Smith:

Your reading sixth sense will not betray you actually, why because this Stochastic Implied Volatility: A
Factor-Based Model (Lecture Notes in Economics and Mathematical Systems) publication written by well-
known writer who knows well how to make book that could be understand by anyone who have read the
book. Written within good manner for you, leaking every ideas and publishing skill only for eliminate your
hunger then you still skepticism Stochastic Implied Volatility: A Factor-Based Model (Lecture Notes in
Economics and Mathematical Systems) as good book not only by the cover but also by content. This is one
guide that can break don't judge book by its cover, so do you still needing one more sixth sense to pick this
kind of!? Oh come on your reading sixth sense already said so why you have to listening to one more sixth
sense.

Rosalind Bowlin:

Are you kind of busy person, only have 10 or 15 minute in your day to upgrading your mind talent or
thinking skill actually analytical thinking? Then you are experiencing problem with the book compared to
can satisfy your short period of time to read it because all of this time you only find publication that need
more time to be read. Stochastic Implied Volatility: A Factor-Based Model (Lecture Notes in Economics and
Mathematical Systems) can be your answer mainly because it can be read by you actually who have those
short free time problems.

Mandy Jackson:

In this period globalization it is important to someone to get information. The information will make you to
definitely understand the condition of the world. The health of the world makes the information better to
share. You can find a lot of sources to get information example: internet, newspaper, book, and soon. You
will see that now, a lot of publisher that print many kinds of book. Often the book that recommended for you
is Stochastic Implied Volatility: A Factor-Based Model (Lecture Notes in Economics and Mathematical
Systems) this reserve consist a lot of the information on the condition of this world now. This kind of book



was represented just how can the world has grown up. The language styles that writer require to explain it is
easy to understand. Typically the writer made some investigation when he makes this book. This is why this
book appropriate all of you.
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