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Abstract: In dieser Arbeit werden die unterschiedlichen Volatilitätsbegriffe erläutert, verschiedene Verfahren
zu ihrer Berechnung vorgestellt, es wird illustriert, warum Volatilität als Assetklasse interessant ist und auf
Chancen und Risiken bei der Investition in Volatilität hingewiesen. Hierzu werden zunächst die Begriffe
historische und implizite Volatilität definiert. Anschließend wird erörtert, inwiefern man Volatilität als
Assetklasse betrachten kann und welche Eigenschaften der Volatilität diese als Assetklasse interessant
machen. Danach wird auf die Berechnung und die Eigenschaften der Volatilität eingegangen. Es werden
Verfahren zur Berechnung der impliziten Volatilität beschrieben und besondere Eigenschaften der impliziten
Volatilität erläutert. Des Weiteren werden verschiedene Schätzverfahren zur Vorhersage der Volatilität
vorgestellt und deren Vorhersagegüte diskutiert.

Aus dem Inhalt:
Methoden zur Bestimmung von Optionspreisen, wie
Die Black&Scholes Optionspreisformeln,
Der Trinomialbaum;
Numerische Iterationsverfahren, wie
Bisektionsverfahren,
Van Wijngaarden–Dekker–Brent Algorithmus,
Brents Verfahren zur Minimierung,
Konvergenzeigenschaften von ableitungsfreien Iterationsverfahren;
Die Volatilitätsoberfläche;
Vorhersagen der Volatilität, wie
Historische Volatilität,
Implizite Volatilität,
ARCH und GARCH Modelle,
Vergleich der Vorhersagegüte verschiedener Schätzer.
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From reader reviews:

Susan Scott:

Inside other case, little individuals like to read book Volatilität als eigenständiges Asset. Definition,
Eigenschaften, Berechnung (German Edition). You can choose the best book if you want reading a book.
Provided that we know about how is important a book Volatilität als eigenständiges Asset. Definition,
Eigenschaften, Berechnung (German Edition). You can add know-how and of course you can around the
world by way of a book. Absolutely right, since from book you can realize everything! From your country
right up until foreign or abroad you can be known. About simple thing until wonderful thing it is possible to
know that. In this era, you can open a book or maybe searching by internet unit. It is called e-book. You can
utilize it when you feel uninterested to go to the library. Let's learn.

Christopher Hill:

In this 21st centuries, people become competitive in most way. By being competitive at this point, people
have do something to make them survives, being in the middle of the particular crowded place and notice
through surrounding. One thing that at times many people have underestimated that for a while is reading.
That's why, by reading a reserve your ability to survive boost then having chance to remain than other is
high. To suit your needs who want to start reading any book, we give you this Volatilität als eigenständiges
Asset. Definition, Eigenschaften, Berechnung (German Edition) book as beginning and daily reading guide.
Why, because this book is more than just a book.

Craig Duran:

Reading a publication tends to be new life style on this era globalization. With reading you can get a lot of
information that could give you benefit in your life. Having book everyone in this world can share their idea.
Books can also inspire a lot of people. Lots of author can inspire their very own reader with their story as
well as their experience. Not only situation that share in the books. But also they write about the data about
something that you need example of this. How to get the good score toefl, or how to teach your kids, there
are many kinds of book which exist now. The authors in this world always try to improve their ability in
writing, they also doing some research before they write with their book. One of them is this Volatilität als
eigenständiges Asset. Definition, Eigenschaften, Berechnung (German Edition).

Jennifer Smith:

In this period globalization it is important to someone to find information. The information will make
someone to understand the condition of the world. The healthiness of the world makes the information easier
to share. You can find a lot of references to get information example: internet, paper, book, and soon. You
can view that now, a lot of publisher that print many kinds of book. Often the book that recommended to
your account is Volatilität als eigenständiges Asset. Definition, Eigenschaften, Berechnung (German
Edition) this guide consist a lot of the information with the condition of this world now. This book was



represented so why is the world has grown up. The words styles that writer require to explain it is easy to
understand. The particular writer made some exploration when he makes this book. Here is why this book
suitable all of you.
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