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The topic of this book is the development of pricing
formulae for European style derivatives on assets
with mean-reverting behavior, especially commaodity
derivatives.
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Review 1:

This might be the only review ever written for a very particular topic, but | must express my
gratitude to the author for helping an (advanced) student understand these topics and giving me
answers or more complete derivations on particular questions | could find absolutely nowhere
else. Thanks for writing it!
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