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Optimal Mean Reversion Trading: Mathematical Analysis and Practical Applications provides a systematic
study to the practical problem of optimal trading in the presence of mean-reverting price dynamics. It is self-
contained and organized in its presentation, and provides rigorous mathematical analysis as well as
computational methods for trading ETFs, options, futures on commodities or volatility indices, and credit
risk derivatives.

This book offers a unique financial engineering approach that combines novel analytical methodologies and
applications to a wide array of real-world examples. It extracts the mathematical problems from various
trading approaches and scenarios, but also addresses the practical aspects of trading problems, such as model
estimation, risk premium, risk constraints, and transaction costs. The explanations in the book are detailed
enough to capture the interest of the curious student or researcher, and complete enough to give the
necessary background material for further exploration into the subject and related literature.

This book will be a useful tool for anyone interested in financial engineering, particularly algorithmic trading
and commodity trading, and would like to understand the mathematically optimal strategies in different
market environments.
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From reader reviews:

Marion Richey:

Exactly why? Because this Optimal Mean Reversion Trading:Mathematical Analysis and Practical
Applications (Modern Trends in Financial Engineering) is an unordinary book that the inside of the e-book
waiting for you to snap that 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 wonderful way makes the content inside
easier to understand, entertaining means but still convey the meaning fully. So , it is good for you for not
hesitating having this anymore or you going to regret it. This amazing book will give you a lot of positive
aspects than the other book get such as help improving your expertise and your critical thinking way. So ,
still want to hold off having that book? If I had been you I will go to the book store hurriedly.

Kevin Lewis:

Reading can called mind hangout, why? Because while you are reading a book specially book entitled
Optimal Mean Reversion Trading:Mathematical Analysis and Practical Applications (Modern Trends in
Financial Engineering) the mind will drift away trough every dimension, wandering in each and every aspect
that maybe unfamiliar for but surely will become your mind friends. Imaging each word written in a book
then become one web form conclusion and explanation in which maybe you never get just before. The
Optimal Mean Reversion Trading:Mathematical Analysis and Practical Applications (Modern Trends in
Financial Engineering) giving you yet another experience more than blown away the mind but also giving
you useful data for your better life in this particular era. So now let us present to you the relaxing pattern at
this point is your body and mind will be pleased when you are finished examining it, like winning a sport.
Do you want to try this extraordinary wasting spare time activity?

Genia Vanderford:

As we know that book is very important thing to add our expertise for everything. By a e-book we can know
everything we wish. A book is a range of written, printed, illustrated or blank sheet. Every year ended up
being exactly added. This book Optimal Mean Reversion Trading:Mathematical Analysis and Practical
Applications (Modern Trends in Financial Engineering) was filled with regards to science. Spend your free
time to add your knowledge about your science competence. Some people has several feel when they reading
the book. If you know how big benefit of a book, you can truly feel enjoy to read a guide. In the modern era
like today, many ways to get book that you wanted.

Clifford McDaniel:

That reserve can make you to feel relax. That book Optimal Mean Reversion Trading:Mathematical Analysis
and Practical Applications (Modern Trends in Financial Engineering) was vibrant and of course has pictures
around. As we know that book Optimal Mean Reversion Trading:Mathematical Analysis and Practical
Applications (Modern Trends in Financial Engineering) has many kinds or type. Start from kids until



youngsters. For example Naruto or Investigator Conan you can read and think you are the character on there.
Therefore , not at all of book are usually make you bored, any it offers up you feel happy, fun and rest. Try to
choose the best book in your case and try to like reading that.
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