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Wystup can deliver,
thisfully revised
edition offers

products, including
accumulators, kikos,

authoritative solutions target forwards and

for thereal world in
an easy-to-access
format. See how
specific products
actually work through
detailed case studies
featuring clear
examples of FX
options, common
structures and custom
solutions. This
complete resourceis
both awellspring of
ideas and a hands-on
guide to structuring
and executing your
own strategies.
Distinguish yourself
with avalued skillset
by: Working through
practical and thought-
provoking challenges
in more than six
dozen exercises, all
with complete
solutionsin a
companion volume
Gaining aworking
knowledge of the
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more Getting close to
the everyday realities
of the FX derivatives
market through new,
illuminating case
studies for corporates,
municipalities and
private banking FX
Options and
Structured Products,
Second Edition is
your go-to road map
to the exotic options
in FX derivatives.
Principles of
Financial
Engineering
John Wiley &
Sons

Principles of
Financial
Engineering,
Third Edition, is
a highly
acclaimed text
on the fast-

|atest, most popular  paced and

complex subject
of financial
engineering. This
updated edition
describes the
"engineering"
elements of
financial
engineering
instead of the
mathematics
underlying it. It
shows how to
use financial
tools to
accomplish a
goal rather than
describing the
tools themselves.
It lays emphasis
on the
engineering
aspects of
derivatives (how
to create them)
rather than their
pricing (how they
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act) in relation to applications in

other
instruments, the
financial
markets, and
financial market
practices. This
volume explains
ways to create
financial tools
and how the
tools work
together to
achieve specific
goals.
Applications are
illustrated using
real-world
examples. It
presents three
new chapters on
financial
engineering in
topics ranging
from commodity
markets to
financial
engineering
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hedge fund
strategies,
correlation
swaps, structural
models of
default, capital
structure
arbitrage,
contingent
convertibles, and
how to
incorporate
counterparty risk
into derivatives
pricing. Poised
midway between
intuition, actual
events, and
financial
mathematics,
this book can be
used to solve
problems in risk
management,
taxation,
regulation, and
above all,

pricing. A
solutions manual
enhances the
text by
presenting
additional cases
and solutions to
exercises. This
latest edition of
Principles of
Financial
Engineering is
ideal for financial
engineers,
guantitative
analysts in banks
and investment
houses, and
other financial
industry
professionals. It
is also highly
recommended to
graduate
students in
financial
engineering and
financial
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mathematics
programs. The
Third Edition
presents three
new chapters on
financial
engineering in
commodity
markets,
financial
engineering
applications in
hedge fund
strategies,
correlation
swaps, structural
models of
default, capital
structure
arbitrage,
contingent
convertibles and
how to
incorporate
counterparty risk
into derivatives
pricing, among
other topics.
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Additions,

professional

clarifications, and traders and

illustrations
throughout the
volume show
these
instruments at
work instead of
explaining how
they should act
The solutions
manual
enhances the
text by
presenting
additional cases
and solutions to
exercises
Derivatives
Demystified John
Wiley & Sons
Destined to
become a market
classic, Dynamic
Hedging is the
only practical
reference in
exotic options
hedgingand
arbitrage for

money managers
Watch the
professionals.
From central
banks to
brokerages to
multinationals,
institutional
investors are
flocking to a new
generation of
exotic and
complex options
contracts and
derivatives. But
the promise of
ever larger profits
also creates the
potential for
catastrophic
trading losses.
Now more than
ever, the key to
trading
derivatives lies in
implementing
preventive risk
management
techniques that
plan for and avoid
these appalling
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downturns. Unlike operator, and a

other books that
offer risk
management for
corporate
treasurers,
Dynamic Hedging
targets the real-
world needs of
professional
traders and
money managers.
Written by a
leading options
trader and
derivatives risk
advisor to global
banks and
exchanges, this
book provides a
practical, real-
world
methodology for
monitoring and
managing all the
risks associated
with portfolio
management.
Nassim Nicholas
Taleb is the
founder of
Empirica Capital
LLC, a hedge fund
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fellow at the
Courant Institute
of Mathematical
Sciences of New
York University.
He has held a
variety of senior
derivative trading
positions in New
York and London
and worked as an
independent floor
trader in Chicago.
Dr. Taleb was
inducted in
February 2001 in
the Derivatives
Strategy Hall of
Fame. He
received an MBA
from the Wharton
School and a
Ph.D. from
University Paris-
Dauphine.
Financial
Mathematics,
Derivatives and
Structured Products
John Wiley & Sons
The only guide

focusing entirely on
practical approaches
to pricing and
hedging derivatives
One valuable lesson
of the financial crisis
was that derivatives
and risk practitioners
don't really
understand the
products they're
dealing with. Written
by a practitioner for
practitioners, this
book delivers the
kind of knowledge
and skills traders and
finance professionals
need to fully
understand
derivatives and price
and hedge them
effectively. Most
derivatives books are
written by academics
and are long on
theory and short on
the day-to-day
realities of derivatives
trading. Of the few
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practical guides with real-life Wi th over
available, very few of examplescovering £15bn of
those cover pricing  everything from st ruct ur ed
and hedging—two  option payoutwith i hvest nment s
critical topics for delta hedging, to
traders. What matters Monte Carlo

sold in the

" : UK in 2009.
to practitioners is procedures to
Based on a n
what happens on the common structured
trading products payoffs The on- o
floor—information Companion Website SP€CI al i st
only seasoned features all of the graduate
practitioners such as examples fromthe | ecture
authors Marroni and book in Excel course given
Perdomo can impart. complete with source at
Lays out proven code Uni versity
derivatives pricing  Dynami ¢ Col | ege
and hedging Hedgi ng London
strategies and Val ter de (UCL), this
tech.n.lquesfor G uyter GrbH book
momeand & K& provides an
i Structured I nval uabl e
commodities, as well _ _
as multi-assets and .~ P oducts are introduction
cross-assets Provides SO/ d 10 a to the fast
expert guidanceon WM de range grow ng
the developmentof Of retail, wor | d of
structured products, hi gh net derivative

supplemented witha worth and in investnents
range of practical  stitutional and the
examples Packed | nvest ors, t echnol ogy
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used
desi gn,
pricing and
structuring.
The book
gives a
conpr ehensi v
e overview
of
structuring
and trading
products
based on the
aut hor's

ext ensi ve

I nt ernati ona
| experience
I n
structuring
I nvest nent
products
across a
range of
under | yi ng
asset

cl asses,

I ncl udi ng
equities,
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in theirinterest

rat es,

credit and
hybri ds. The
pr oduct

cover age
ranges from
equity

I nvest ment s
such as
reverse
converti bl es
and basket
correl ation
products, to
credit
product s
such as firs
t-to-default

not es and

t he
notorious “C
DO2” . Witten

in a sinple
and
accessi bl e
manner, this
book will be

of Interest
to students,
banker s,

I nvestors
and ot her
finance prof
essionals./a

For ei gn

Exchange
Ootion Pricing

Ti mes Books
Advanced

Qui dance to
Excelling in
t he FX Mar ket
Once you have
a textbook
under st andi ng
of noney

mar ket and
foreign
exchange
products, turn
to FX Options
and Structured
Pr oduct s,
Second
Edition, for
t he beyond-
vanil |l a
options
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strategi es and sol utions.

traded deal s
proven superi or

in today’ s post-

credit crisis
t radi ng

envi ronnent .
Wth the

t hor oughness
and bal ance of
t heory and
practice only
Urve Wstup can
deliver, this
fully revised
edition offers
authoritative
solutions for
the real world
in an easy-to-
access format.

See how
specific
product s
actual ly work

t hr ough
detai |l ed case
st udi es
featuring clear
exanpl es of FX
options, common
structures and
custom
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conpl ete
resource is
both a

wel | spring of

i deas and a
hands- on gui de
to structuring
and executing
your own
strategi es.

Di stinguish

Thi s accunul at or s,

ki kos, target
forwards and
nmore Cetting
close to the
ever yday
realities of
the FX
derivatives
mar ket t hrough
new,

illum nating

yourself with acase studies

val ued skill set

by: Worki ng

t hr ough
practical and t
hought -

pr ovoki ng

chal | enges in
nore than six
dozen

exerci ses, al
Wi th conplete
solutions in a
conpani on

vol ume Gai ni ng
a wor ki ng
know edge of
the | atest,
nost popul ar
product s,

i ncl udi ng

for corporates,
muni ci palities
and private
banki ng FX
Options and
Structured
Product s,
Second Edition
is your go-to
road map to the
exotic options
in FX

derivati ves.
Enmer gi ng

Fi nanci al
Derivati ves
W1 ey

Thi s book

i ntroduces

April, 25 2024

FX Options And Structured Products The Wiley Finance Series



readers to thederivatives

financi al

mar ket s,
derivati ves,
structured
products and
how t he
products are
nodel | ed and
I mpl enent ed
by
practitioners
. In
addition, it
equi ps
readers with
t he necessary
know edge of
financi al

mar ket s
needed in
order to work
as product
structurers,

t raders,
sal es or
managers.
t he book
seeks to
uni fy the

risk
As
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nodel | i ng and
t he financi al
engi neering
practice in

t he market,

it wll be of
interest to
financi al
practitioners
and acadeni c
researchers
al i ke.
Further, it

t akes a

di fferent
route from
the existing
fi1 nanci al

mat hemat i ¢cs
books, and

wi || appeal
to students
and
practitioners
wth or

w t hout a
scientific
backgr ound.
The book can

al so be used

as a textbook
for the
foll ow ng
courses: e

Fi nanci al

Mat henmat i cs
(under gr aduat
e level) -«

St ochastic
Model ling in
Fi nance

(post graduat e
| evel ) -

Fi nanci al

Mar ket s and
Derivatives
(under gr aduat
e level) -
Structured
Products and
Sol utions (un
dergraduate/p
ost graduat e

| evel)

Fi nanci al
Derivative

| nvest nent s:
An

| nt r oducti on
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To Structurednarket

Products CFA functions,

Institute
Resear ch
Foundat i on
A qui ck and
conci se
guide to
currency
options An u
nder st andi ng
of currency
options is
essenti al
for those
wor ki ng in

I nvest nent
and foreign
exchange. A
Currency
Opt i ons
Primer sets
out to give
readers a
cl ear guide
to how t he
currency
opti on
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of fering
practi cal
advi ce on
mast eri ng

t he
necessary
component s
and concepts

for fully
under st andi n
g the

wor ki ngs of
this market.
EX Option

Per f or mance
Lul u. com
Exotic
options and
structured
products are
two of the
nost popul ar
fi nanci al
products over
the past ten
years and

wi |l soon

becone very

I nportant to
t he energing
mar ket s,
especially
China. This
book first

di scusses the
product s’
recent

devel opnent
in the world
and provides
conpr ehensi ve
overvi ew of

t he nmj or
products.
book al so
di scusses the
ri sks of

I ssui ng and
buyi ng such
products as
wel | as the
techni ques to
price them
and to assess

The

the ri sks.
Vol atility is
t he nost
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| mpor t ant
factor in

det er m ni ng
the return
and ri sk.
Ther ef or e,

si gni fi cant
part of the
book' s

cont ent

di scusses how
we can
neasure the
volatility by
usi ng | ocal
and
stochastic

volatility
nodel s —
Hest on Model
and Dupire
Model , the
vol atility
surface, the
term

structure of
vol atility,
vari ance
swaps, and
br eakeven
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volatility.
The book

i ntroduces a
set of

di nensi ons
whi ch can be
used to
descri be
structured
products to
hel p readers
to classify
them It also
descri bes the
nore commonl y
traded exotic

options with
details. The
book

di scusses key
f eat ures of
each exotic
opti on which
can be used
to devel op
structured
products and
covers their
pricing
nodel s and

when to issue
such products
t hat contain
such exotic
options. This
book cont ai ns
several case
st udi es about
how t o use

t he nodel s or
techni ques to
price and
hedge ri sks.
These case
anal yses are
i1 lum nating.
Li sted

Vol atility and
Vari ance
Derivatives
Spri nger

Prai se for
For ei gn
Exchange "Tim
Wi t hers
starts by
telling the
reader that
foreign
exchange is
not difficult,
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just confusing, the University explains a very

but Foreign
Exchange: A
Practical Cuide
to the FX

Mar ket s proves

t hat noney is
much nore
exciting than
anything it
buys. This
useful book is
a whirlw nd

tour of the
worl d's | argest
mar ket, and the
tour guide is
an expert
storyteller,

i nserting

numer ous
fascinating

i nsi ghts and
quirky facts

t hr oughout the

book." -John R
Tayl or,

Chai rman, CEO
and C1 O, FX

Concepts "The
book reflects
t he aut hor's
doctorate from
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of Chi cago,
several years
experi ence as
an econom cs

pr of essor, and,
nost recently,
a very
successf ul
decade as an
executive at a

huge
i nt ernati onal
bank. These

f undanent a

i ngredients are
seasoned with
bits of w sdom
and experi ence.

What results is
a very tasty

i ntellectual
stew. "

- Prof essor Jack

C ark Franci s,
PhD, Professor
of Econom cs
and Fi nance,
Ber nard Baruch
College "In
this book, Tim
Wei t hers
clearly

conplicated
subj ect .

Forei gn
Exchange is
full of jargon
and conventions
that nmake it
very hard for n
on-

pr of essi onal s
to gain a good
under st andi ng.
Wei ther's book
is a nust for
any student or
pr of essi onal
who wants to

| earn the
secrets of FX"
-Niels O
Nygaar d,

Di rector of

Fi nanci al

Mat hemat i cs,
The University
of Chicago "An
excel | ent text
for students
and
practitioners
who want to
becone
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acquai nted wthtext

t he arcane
worl d of the
foreign
exchange
mar ket . "
DeRosa, PhD
f ounder,
Research and
Tradi ng, Inc.,
and Adj unct

Pr of essor of

i's
exceptional ly
clear with
numeric
exanpl es and

-Davi d exerci ses t hat

rei nforce

DeRosa concept s.

Frequent
ref erences are
made to the

Opt i ons

Per f or mance
is a

practi cal
handbook for
successful ly
navi gati ng
the FX

opti ons

mar ket .

econoni ¢ t heory Begi nni ng

Fi nance, Yale Dbehind the
School of t radi ng
Managenent "Ti mpractices."”

Wi t hers -John F.

provi des a O Connel |
superb Pr of essor of

i ntroduction to Econoni cs,

t he arcana of Col | ege of the
foreign Holy Cross
exchange How to | nvest
markets. Wiile jn Structured
primarily Products John

i nt ended for
practitioners,
t he book woul d
be a val uabl e
i nt roduction
for students
wth some
know edge of
econom cs. The
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Wl ey & Sons
H storical FX
opti ons data
gi ves you the
whol e story
for nore

I nf or med
strategy FX

with a quick
overvi ew of

t he market,
its

partici pants,
and its
product s,
book t hen
travel s back
intime to
exam ne the
hi st ori cal
payoffs to

t he nost
popul ar and
l'iquidly
traded option
types. You'll
| earn whi ch

t he
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options have
been
consistently
overval ued or
under val ued,
and whi ch
comonl y used
structures
are not
necessarily
good val ue at
all. The

di scussi on

al so covers
ener gi ng

mar ket s and
reveals truly
surprising
facts you
won't find
anywhere el se
—i ncl udi ng
corporate
hedgi ng
strategies

t hat reveal,

I n many
cases,
signi fi cant
potenti al
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savi ngs.

Hi storically,
sonme option
sel ling
strategies
have been
profitable,

t hough hi gh
ri sk, but
thi s book

del ves into

t he

hi st ori cal
data to show
whi ch
strategi es
have actually
wor ked in the
past, why

t hey wor ked,
and how you
can mtigate
ri sks. The
conmpani on
websi te

provi des all
of the
detail ed data

t abl es —as

easily
downl oadabl e
data sets, so
you can

gui ckly start
replicating

t hese

cal cul ati ons
and see for
yoursel f how
sone sinple
esti mates
reveal

hi st ori cal
anomal i es.
options are
enor nousl y

FX

popul ar, but
there are
many

f undanent a
facts about

t he nmarket
that are
general ly
unknown. Thi s
book bri ngs

in the book — everything

over 100

out into the
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l'ight, and
provi des the
hard dat a
you' ve been

| ooki ng for.
Learn why
supposedl y
"cheap" out
of the noney
opti ons
aren't al ways
worth it
Under st and
why "nore
sophi sti cat ed
" doesn't
necessarily
mean "better"”
Reduce FX
risk in the
nost
efficient way
—and it is
not al ways a
forward
contract
Under st and

hi st ori cal
options
tradi ng
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strategies
t hat have
actually
wor ked, and
use themto
desi gn
strategies
for the
future The FX
opti ons
mar ket offers
t renmendous
opportunity,
but requires
conplete, in-
dept h
under st andi ng
Witten by
experi enced
gquants and
traders, FX
Opti ons
Per f or mance
goes beyond
theory to
gi ve you the
nunber s t hat
show how nuch
t hese
contracts

have real ly
made or | ost.
Derivative
Pr oducts and

Pricing John
Wl ey & Sons

Witten by
an

experi enced
t rader and
consul t ant,
Frans de
Wert'’s
Exotic
Opt i ons

Tr adi ng
offers a

ri sk-focused
approach to
the pricing
of exotic
opti ons.
gi Vi ng
readers the
necessary
tools to
under st and
exotic

By
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opti ons,
book serves
as a nanual
to equip the
reader with
the skills
to price and
ri sk manage
t he nost
conmmon and

t he nost
conpl ex
exotic
options. De
Weert begins
by
expl ai ni ng
the risks
associ at ed
wi th trading
an exotic
option

bef ore

di ssecti ng

t hese risks
t hrough a
det ai | ed
anal ysi s of
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t hi st he actual

econoni cs
and G eeks
rat her than
sol ely
stating the
mat hemat i cal
f ormul ae.
The book
limts the
use of

mat hemat i cs
to explain
exotic
options from
an econom c
and ri sk
perspective
by neans of

real life
exanpl es

|l eading to a
practical in

terpretation
of the

mat hemat i cal
pricing

f or mul ae.

The book
covers
conventi onal
opti ons,

di gi t al

opti ons,
barrier

opti ons,
cliquets,
quant o
options, out
per f or mance
opti ons and
vari ance
swaps, and
expl ai ns
difficult
concepts in
si npl e
terns, wth
a practical
approach

t hat gi ves
the reader a
full
under st andi n
g of every
aspect of
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each exotic
option. The
book al so

di scusses
structured
notes with
exotic
options
enbedded in
t hem such
as reverse
converti bl es
, callable
and puttable
reverse
converti bl es
and

aut ocal | abl e
s and shows
t he
rational e
behi nd t hese
structures
and their
associ at ed
ri sks. For
each exotic
option, the
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aut hor
cl ear why
there is an
I nvest or
demand;
expl ai ns
where t he
risks lie
and how this
affects the
act ual
pricing;
shows how
best to
hedge any
vega or
gamma
exposure
enbedded in
t he exotic
option and
di scusses
t he skew
exposur e.
expl ai ni ng
t he

practi cal

i nplications

By

makes for every

exotic
option and
how it
affects the
price, in

addition to
t he
necessary
mat hemat i ca
derivations
and tool s
for pricing
exotic

opti ons,
Exotic

Opti ons

Tr adi ng
renoves the
nmysti que
surroundi ng
exotic
options in
order to

gi ve the
reader a
full
under st andi n
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g of every
aspect of
each exotic
opti on,
creating a
useabl e t ool
for dealing
W th exotic
options in
practice.
“Al t hough
exotic
options are
not a new
subject in
fi nance, the
cover age
traditional
y afforded
by many
texts is
ei ther too
hi gh | evel
or overly
mat hemat i ca
De Weert's
excepti onal
text fills
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this gap

superbly. It
is a

ri gorous

t reat nent of
a nunber of
exotic
structures
and i ncl udes
numer ous
exanples to
clearly
illTustrate

t he
princi pl es.
What makes

t hi s book
uni que iIs
that it
nmanages to
strike a
fantastic
bal ance

bet ween t he
t heory and
act ual

t radi ng
practice.

Al t hough it

may be
sonet hi ng of
an overused
phrase to
descri be
this book as
conpul sory
readi ng, |
can assure
any reader
they will

not be disap
poi nted.”
—Nei
Schofi el d,
Tr ai ni ng
Consul t ant
and aut hor
of Commodity
Derivati ves:
Mar ket s and
Applications
“Exotic
Opt i ons
Tradi ng does
an excel | ent
job in
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providing a
succi nct and
exhausti ve
overvi ew of

exotic
options. The
real edge of

this book is
that it
expl ai ns
exotic
options from
a risk and
econom cal
perspective
and provides
a clear link
to the

act ual
profit and
pricing

f or nul ae.
short, a
must read
for anyone
who wants to
get deep

I nsi ghts

I n
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I nto exotic
opti ons and
start
tradi ng them
profitably.”
—Arturo

Bi gnar di
Denysti fying
Exoti c

Pr oducts John
Wl ey & Sons
Thi s book
covers
foreign
exchange
options from
t he point of
vi ew of the
fi nance
practitioner.
It contains
everything a
quant or

t rader
working in a
bank or hedge
fund woul d
need to know
about the

mat hemati cs of
foreign
exchange—not
just the

t heoreti cal
mat hemat i cs
covered in

ot her books
but al so
conpr ehensi ve
coverage of |
npl enent ati on
, pricing and
cal i bration.
Wth content
devel oped

Wi th input
fromtraders
and with
exanpl es

usi ng real -
wor | d dat a,

t hi s book

I ntroduces
many of the
nore commonly
request ed
products from
FX options
tradi ng
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desks,
together with
t he nodel s
that capture
the risk char
acteristics
necessary to
price these
product s
accurately.
Cruci al |y,

t hi s book
descri bes the
nuneri cal

nmet hods
required for
calibration
of these
nodel s — an
area often
negl ected in
t he
literature
which is
nevert hel ess
of paranount

| nportance in
practi ce.
Thor ough
treatnent is
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given in one
uni fied text
to the
fol |l ow ng

f eat ur es:
Correct

mar ket
conventi ons
for FX

vol atility
surface
construction
Adj ust nent
for

settl ement
and del ayed
del i very of
opti ons
Pricing of
vani |l |l as and
barri er

opti ons under
t he

vol atility
smle Barrier
bendi ng for
limting
barri er

di scontinuity
ri sk near

expiry

| ndustry
strength
parti al
differenti al
equations in
one and
sever al
spati al

vari abl es
using finite
di fferences
on nonuni form
grids Fourier
transform
nmet hods for
pricing

Eur opean
options using
characteristi
c functions
St ochastic

and | ocal
volatility
nodel s, and a
m xed stochas
tic/local
volatility
nodel Three-

factor | ong-
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dat ed FX nodel exchange

Nurrer i cal
calibration

t echni ques
for all the
nodel s in
this work The
augnment ed
state

vari abl e
approach for
pricing
strongly path-
dependent
options using
ei t her

parti al
differenti al
equati ons or
Monte Carlo
simul ation
Connecti ng
mat henat i cal
y rigorous
theory with
practi ce,
this is the
essenti al
guide to
foreign

Page 21/31

options in
t he cont ext
of the real

fi nanci al
mar ket pl ace.
Volatility

John Wley &
Sons

Gai n a deep,
intuitive and
t echni cal
under st andi ng
of practical
options theory
The main
chal | enges in
successf ul

opti ons
trading are
concept ual ,

not

mat hemat i cal .
Vol atility:
Practi cal
Options Theory
provi des

fi nanci al

pr of essi onal s,
academ cs,
students and
others with an

intuitive as
wel | as
techni ca
under st andi ng
of both the
basi ¢ and
advanced i deas
i n options
theory to a

| evel that
facilitates
practi cal
options

tradi ng. The
approach taken
in this book
will prove
particul arly
val uabl e to
options traders
and ot her
practitioners
tasked with
maki ng pricing
and ri sk
managenment
decisions in an
envi r onnent
where tine
constraints
mean t hat
sinplicity and
intuition are
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of greater

val ue t han

mat hemat i ca
formalism The
nost i nport ant
areas of
options theory,
nanmely inplied
vol atility,

del ta hedgi ng,
time value and
t he so-call ed
options greeks
are expl ored
based on
intuitive
econorm ¢

t heoreti cal
assunpti ons and
their
inplications to
| evel that
facilitates
practi cal

i npl enent ati on.
There are
sever al
excel | ent

mat henat i cal
descri ptions of
options theory,
but few focus
on a
transl ati onal

argunent s al one approach to

before turning
to formal
nodel s such as
t he sem na
ck- Schol es-
Mert on nodel
The reader w ||
under st and how
t he nodel free
approach and
mat hemat i ca
nmodel s are

convert the
theory into
practice. This

Bl a book enphasi zes

t he
transl ati onal
aspect, while
first building
an intuitive,

t echni cal
under st andi ng
that all ows

related to each mar ket mekers,

other, their
under | yi ng
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portfolio
manager s,

I nvest ment
managers, risk
managers, and

ot her traders
to work nore
effectively
wi t hi n—and
beyond—t he
bounds of
ever yday
practice.
a deeper
under st andi ng
of the

assunpti ons
under | yi ng
options theory
Transl ate

t heoreti cal

i deas into
practice
Devel op a nore
accurate
intuition for
better tine-
constrai ned
deci si on maki ng
Thi s book
allows its
readers to gain
nore than a
superfici al
under st andi ng

Gai n
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of the
mechani sns at

work in options

mar ket s.

Vol atility
gives its
readers the
edge by
providing a
true bedrock

foundati on upon

whi ch practi cal
know edge
becones
stronger.

Exotic
Opt i ons
Tradi ng John
Wley & Sons
An essenti al
guide to
real -worl d
derivatives
tradi ng FX
Deri vatives
Tr ader
School
t he
definitive
gui de to the

IS
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t echni cal
practi cal
know edge
required for
successf ul
foreign
exchange
derivatives
t radi ng.
Accessi bl e
in style and
conpr ehensi v
e in

cover age,

t he book

gui des the
reader

t hrough both
basi ¢ and
advanced
derivative
pricing and
risk
managenent
topics. The
basi cs of
financi al

mar ket s and

andtradi ng are

cover ed,

pl us

practi cal
derivatives
mat hemat i cs
IS

I nt roduced
wth
reference to
real -world
tradi ng and
risk
managenent .
Derivative
contracts
are covered
I n detail
froma
trader's
perspective
using risk
profil es and
pricing
under

di f f erent
derivative
nodel s.
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Anal ysis is
appr oached
generically
to enabl e
new products
to be
under st ood
by breaki ng
the risk
into

f undanent al
bui | di ng

bl ocks. To
assist wth
| ear ni ng,

t he book

al so
cont ai ns
Excel
practicals
which will
deepen
under st andi n
g and hel p
bui | d usef ul
skills. The
book covers
of a w de
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vari ety of

t opi cs,

i ncl udi ng:
Derivative
exposures
wthin risk
managemnent
Volatility
surface
construction
| mpl i ed
volatility
and

correl ation
risk

Practi cal
tips for
students on
t radi ng

I nt er nshi ps
and j uni or
traders

Mar ket

anal ysi s

t echni ques
FX
derivatives
t radi ng

requires

mat hemat i ca
aptitude,
risk
managenent
skill, and
the ability
to work

qui ckly and
accurately
under
pressure.
There is a
t remendous
gap between
option
pricing
formul as and
t he

know edge
required to
be a
successf ul
derivatives
trader. FX
Derivatives
Tr ader

School is
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uni que in
bri dgi ng

t hat gap.
RETRACTED
BOOK: 151

Tr adi ng
Strat eqgi es
John Wley &
Sons

This book is
both a

conpr ehensi ve
i ntroduction
to the boom ng
($200 billion)
structured
note market,
and a

practi cal
reference on
t he mechani cs
of the
structuring
process.
Readers get
detail ed
cover age of
all major
types of
structured
not es across
all types of

Page 25/31

assets. This and hedgi ng
updat ed and equity exoticde
expanded Secondrivati ves.

Edi tion Desi gned for
f eatures fi nanci al

i ncreased or nmodel ers,
entirely new option

t rader sand
sophi sti cat ed

coverage of
equity |inked

not es; i nvestors, the
convertible content covers
pricing; credit-the nost inport
I i nked not es; antt heoreti cal
inflation and practi cal
i nked ext ensi ons of

securities; andthe Bl ack-
CAT i nsurance Schol esnpdel .
I i nked bonds. Each chapt er

FX Options and i ncludes
Structured nuner ous
Product s illustrations
Spri nger and a

I n Advanced shortsel ection
Equity of problens,
Derivati ves: covering key
Vol atility topi cs such as
andCorrelation inpliedvolatili
, Sébastien ty surface
Bossu reviews nodels, pricing

and expl ai ns with inplied di
t headvanced stributions,|oc
concepts used al volatility
for pricing nodel s,
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volatility
deri vati ves,

andhedgi ng.

co Exotic

rrelationnmeasur Opti ons and
es, correlationpyprids John

tradi ng, |ocal
correlation
nodel s

andst ochasti c
correl ation
The aut hor has
a dual

pr of essi onal

Wl ey & Sons
The only

gui de
focusi ng
entirely on
practi cal
approaches to

and acadenic bapricing and
ckground, maki ng hedgi ng
Advanced Equity deri vatives

Derivati ves:
Vol atility
andCorrel ati on
t he perfect
reference for
guantitative

r esear cher sand
mat hematical |y
savvy finance
pr of essi onal s
| ooking to
acquirean in-
depth
under st andi ng
of equity
exotic
derivatives
pricing
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One val uabl e
| esson of the
fi nanci al
crisis was

t hat

deri vatives

and ri sk
practitioners
don't really

under st and

t he products
they're
dealing wth.
Witten by a
practitioner
for practitio

ners, this
book delivers
t he ki nd of

knowl edge and
skills
traders and
fi nance

pr of essi onal s
need to fully
under st and
derivatives
and price and
hedge t hem
effectively.
Most
derivatives
books are
written by
academ cs and
are |l ong on

t heory and
short on the
day-t o- day
realities of
derivatives
trading. O
the few
practi cal

gui des
avai | abl e,
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very few of

t hose cover
pricing and
hedgi ng—two
critical
topics for
traders. Wat
matters to
practitioners
I s what
happens on
the trading f
| oor —+ nf or mat
ion only
seasoned
practitioners
such as

aut hors
Marroni and
Per dono can

I mpart. Lays
out proven
derivatives
pricing and
hedgi ng
strategies
and

t echni ques
for equities,
FX, fixed
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i ncone and
comodi ti es,
as well as
mul ti-assets
and cross-
assets

Provi des
expert

gui dance on
t he

devel opnment
of structured
products,
suppl enent ed
with a range
of practi cal
exanpl es
Packed with
real-life
exanpl es
covering
everyt hi ng
from option
payout with
delta

hedgi ng, to
Monte Carlo
procedures to
conmon
structured

product s
payof fs The
Conpani on
Website
features all
of the
exanpl es from
t he book in
Excel
conplete with
sour ce code
FX Barrier

Opti ons
Rout | edge

Now you can
master the art
of foreign
exchange
trading Wile
nost currency
tradi ng and
foreign
exchange books
focus on

i nternationa
finance theory
or sinplistic
chart - based
strategi es,
The Art of
Currency
Trading is a
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conpr ehensi ve

success. The

how to conbi ne

guide that will book builds in nacro

teach you how
to profitably
trade
currencies in
the real world.
Aut hor Brent
Donnel Iy has
been a
successf ul

i nt erbank FX
trader for nore
than 20 years
and in this
book, he shares
the specific
strategies and
tactics he has
used to profit
in the forex
mar ket pl ace.
The book hel ps
i nvestors
under st and and
mast er foreign
exchange
trading in
order to

achi eve
sust ai nabl e

| ong-term
financi al
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intensity and
depth one topic
at a tine,
starting with

t he basics and
novi ng on to

i nternedi ate

t hen advanced
setups and
strat egi es.

Whet her you are
new to currency

tradi ng or have
years of
experience, The

Art of Currency
Tr adi ng

provi des the

i nformati on you
need to learn
to trade like
an expert. This
much- needed

gui de provi des:
an insider’s

vi ew of what
drives currency
price
novenent s;
cl ear

expl anati on of

a

fundanent al s,
techni ca

anal ysi s,
behavi or al

fi nance and
diligent risk
managenent to
trade
successful ly;
specific

t echni ques and
set ups you can
use to nake
nmoney tradi ng
foreign
exchange; and
steps you can
take to better
under st and
yoursel f and

i nprove your

t radi ng
psychol ogy and
di sci pli ne.
Witten for
currency
traders of al
skill levels,

i nternationa
st ock and bond
i nvestors,
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corporate
treasurers,
comodi ty
traders, and
asset nanagers,
The Art of
Currency
Tradi ng offers
a conprehensi ve
guide to
foreign
exchange
trading witten
by a noted
expert in the
field.

The Art of

Currency

Tradi ng John
Wl ey & Sons

The FX

opti ons

mar ket
represents
one of the
nost |iquid
and strongly
conpetitive
markets in

t he worl d,
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and features Antonio

many

t echni cal
subtleties

t hat can
seriously
harm t he

uni nf or med
and unawar e
trader. This
book is a
uni que gui de
to running
an FX

opti ons book
fromthe

mar ket maker
per specti ve.
Striking a
bal ance

bet ween

mat hemat i cal
ri gour and
mar ket
practice and
witten by
experi enced
practitioner

Cast agna,

t he book
shows
readers how
to correctly
bui l d an
entire
volatility
surface from
t he mar ket
prices of
the nmain
structures.
Starting
wth the
basi c
conventi ons
related to
the main FX
deal s and

t he basic

t raded
structures
of FX
opti ons,
book
gradual |y

t he
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I nt roduces

t he main
tools to
cope with

t he FX
volatility
risk. It

t hen goes on
to review
the main
concepts of
option
pricing

t heory and
their
application
wthin a

Bl ack-

Schol es
econony and
a stochastic
volatility
envi ronment .
The book

al so

I nt roduces
nodel s t hat
can be
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I npl enent ed
to price and
manage FX
opti ons

bef ore
exam ni ng
the effects
of
volatility
on the
profits and
| osses
arising from
t he hedgi ng
activity.
Cover age

I ncl udes:
how t he

Bl ack-

Schol es
nodel is
used in

pr of essi onal
t radi ng
activity the
nost

sui tabl e
stochastic

volatility

nodel s
sour ces of
profit and
| oss from
the Delta
and
volatility
hedgi ng
activity

f undanent a
concepts of
smle
hedgi ng

maj or mar ket
appr oaches
and

vari ations
of the Vanna-
Vol ga net hod
volatility-
rel ated

G eeks in

t he Bl ack-
Schol es
nodel
pricing of

pl ai n
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vanil |l a

opti ons,
digital

opti ons,
barrier
options and
the | ess
wel |  known
exotic
options
tools for
noni tori ng
the main

ri sks of an
FX options’
book The
book is
acconpani ed
by a CD Rom
featuring
nodel s in
VBA,
denonstratin
g many of

t he

appr oaches
described in
t he book.
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