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Palgrave Macmillan Mai 2014, 2014. Taschenbuch. Book
Condition: Neu. 23.4x15.6x cm. Neuware - Most books on
financial derivatives focus on either the investment side of the
business or on the mathematical models to price them.
However, there is a huge gap between how quantitative
researchers and analysts, and traders, structurers, and risk
managers look at derivatives problems, and in how they
respond. This book fills a gap for a technical but not
impenetrable guide to hedging options, and the 'Greek' (Theta,
Vega, Rho, and Lambda) - parameters that represent the
sensitivity of derivatives prices. Taking the viewpoint of the
front office practitioner, the book introduces the various
option hedging strategies and the mathematics behind them in
a concise but thorough manner. The book begins at an
elementary level, with an introduction to the Black-Scholes
formula (upon which most quantitative finance is built) from a
practitioner perspective. The Greeks and Hedging Explained
then develops the many themes that are omitted from many
textbooks but which actually make up most of what happens in
practice including the effect of day conventions, interest rates,
and sticky deltas. The book features numerous illustrations,
worked examples, and, where appropriate, highlights market
conventions over academic assumption....
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R eviews

It is an awesome publication which i actually have ever read through. it had been writtern really properly and
valuable. I found out this book from my i and dad recommended this pdf to discover.
-- Doyle Schm eler  

This book is definitely not simple to begin on studying but quite fun to see. I actually have read and that i am sure that i
will gonna read through yet again once again in the foreseeable future. It is extremely di@icult to leave it before
concluding, once you begin to read the book.
-- B r enna n K oelpin     
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Book Jungle. Paperback. Book Condition: New. Paperback. 200 pages. Dimensions: 9.2in. x
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Fickling, There are loads of books covering the basics of getting along with and disciplining
children, but...

DM C A  N o tice       | Terms

http://www.readnow.site/bully-the-bullied-and-the-not-so-innocent-bystan.html
http://www.readnow.site/bully-the-bullied-and-the-not-so-innocent-bystan.html
http://www.readnow.site/the-princess-and-the-frog-read-it-yourself-with-.html
http://www.readnow.site/the-princess-and-the-frog-read-it-yourself-with-.html
http://www.readnow.site/the-poems-and-prose-of-ernest-dowson.html
http://www.readnow.site/the-poems-and-prose-of-ernest-dowson.html
http://www.readnow.site/two-treatises-the-pearle-of-the-gospell-and-the-.html
http://www.readnow.site/two-treatises-the-pearle-of-the-gospell-and-the-.html
http://www.readnow.site/two-treatises-the-pearle-of-the-gospell-and-the--1.html
http://www.readnow.site/two-treatises-the-pearle-of-the-gospell-and-the--1.html
http://www.readnow.site/do-this-not-that-the-ultimate-handbook-of-counte.html
http://www.readnow.site/do-this-not-that-the-ultimate-handbook-of-counte.html
http://www.readnow.site/dmca.html
http://www.readnow.site/terms.html

	The Greeks and Hedging Explained
	Related eBooks


