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One of the many striking applications of nonlinear technology in recent years, nonlinear pricing uses cutting-
edge technology to identify and exploit patterns hidden within the seemingly helter-skelter rise and fall of
daily stock prices. Nonlinear Pricing sheds much needed light on the principles behind this innovative view
of reality and provides clear explanations of how it is employed to predict-at least partially-the unpredictable.

Beginning with an incisive introduction to the topic, May presents the roots of nonlinearity through the
examples of calendrics, geometry, and music. He then illustrated the application and integration of various
nonlinear technologies, including genetic algorithms, fuzzy logic, fractal imaging, and nonlinear dynamics,
to such essentials as trading strategies, asset allocation, risk management, and derivative pricing and
hedging. Along with practical methodologies and a wealth of real-world examples, this comprehensive
resource contains a glossary of terms, a bibliography and in-depth information on:
* Fractal analysis-power law distributions, fractional Brownian motion, and their relationships
* The Hurst Exponent-the KAOS screen and its practical implementation
* Resonance-time domain versus frequency domain, Brownian motion, and the Gaussian distribution
* Advanced concepts-Soros's Reflexivity, non-equilibrium economics, kernel of theoretical nonlinear
pricing, May's Law, resolution and resonance

Written by one of the few practitioners using this breakthrough methodology to trade the markets
successfully, Nonlinear Pricing fills an important niche in investment literature. It is a must read for anyone
seeking to understand-and capitalize on-twenty-first century financial economics.

CHRISTOPHER MAY (New York, NY) runs TLB Partners, LP, an onshore hedge fund and May Nonlinear
US Equity Fund, an offshore fund.
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From reader reviews:

Victor Kohlmeier:

What do you regarding book? It is not important with you? Or just adding material when you require
something to explain what your own problem? How about your extra time? Or are you busy individual? If
you don't have spare time to complete others business, it is make you feel bored faster. And you have time?
What did you do? Everybody has many questions above. The doctor has to answer that question mainly
because just their can do this. It said that about publication. Book is familiar in each person. Yes, it is
appropriate. Because start from on kindergarten until university need this specific Nonlinear Pricing: Theory
and Applications (Wiley Trading) to read.

Samuel Rascon:

You may spend your free time to see this book this guide. This Nonlinear Pricing: Theory and Applications
(Wiley Trading) is simple to develop you can read it in the park, in the beach, train along with soon. If you
did not have got much space to bring the actual printed book, you can buy the e-book. It is make you simpler
to read it. You can save often the book in your smart phone. And so there are a lot of benefits that you will
get when you buy this book.

Beth Kelly:

This Nonlinear Pricing: Theory and Applications (Wiley Trading) is completely new way for you who has
fascination to look for some information because it relief your hunger info. Getting deeper you into it getting
knowledge more you know or perhaps you who still having little digest in reading this Nonlinear Pricing:
Theory and Applications (Wiley Trading) can be the light food for yourself because the information inside
that book is easy to get by simply anyone. These books create itself in the form which can be reachable by
anyone, yep I mean in the e-book form. People who think that in publication form make them feel drowsy
even dizzy this e-book is the answer. So there isn't any in reading a reserve especially this one. You can find
what you are looking for. It should be here for an individual. So , don't miss the idea! Just read this e-book
sort for your better life in addition to knowledge.

Ruth Coleman:

As a student exactly feel bored to be able to reading. If their teacher questioned them to go to the library as
well as to make summary for some reserve, they are complained. Just very little students that has reading's
spirit or real their hobby. They just do what the professor want, like asked to the library. They go to at this
time there but nothing reading seriously. Any students feel that studying is not important, boring along with
can't see colorful images on there. Yeah, it is to become complicated. Book is very important in your case.
As we know that on this age, many ways to get whatever we wish. Likewise word says, many ways to reach
Chinese's country. So , this Nonlinear Pricing: Theory and Applications (Wiley Trading) can make you feel
more interested to read.
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