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AN OPTION GREEKS PRIMER: BUILDING INTUITION WITH DELTA
HEDGING AND MONTE CARLO SIMULATION USING EXCEL

Palgrave Macmillan. Hardback. Book Condition: new. BRAND NEW, An Option Greeks Primer: Building Intuition
with Delta Hedging and Monte Carlo Simulation Using Excel, Jawwad Farid, Trading requires a combination of
intuition, discipline and process. Of the three, intuition is the most diAicult to teach. While individual intuition
can be built over years of experience, there are tools that make it easier to pick up and transfer intuition faster.
Furthermore, a lack of intuition and over-reliance on computational schemes is considered one of the key
contributors to the financial crisis. This book provides a hands-on, practical guide to delta hedging and Greeks,
with a focus on intuition. Written by an experienced consultant, teacher and trainer, it is written for the many
practitioners who need to understand the myriad relationships between options Greeks but lack the PhD
necessary to penetrate much of the current literature. Written in accessible language, the book builds up a
foundation of knowledge on basic quantitative finance concepts, before moving on to explain advanced topics
and approaches for Delta, Gamma, Vega, Vanna, Volga, Theta and Rho. Using an Excel based Delta Hedging
simulation model the book examines the impact of Greeks on option trading P&L and shows how to hedge
higher order Greeks and build volatility surfaces. The book will appeal to many in the investment banking
arena, from traders and risk managers, to sales and marketing teams within capital markets and FICCs groups
who need a thorough but not overly quantitative understanding of option Greeks.
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Relevant Kindle Books

En v iro n men ts f o r Ou td o o r P lay :  A  P ractical Gu id e to  M akin g Sp ace f o r C h ild ren                          
( N ew  ed itio n )     
SAGE Publications Ltd. Paperback. Book Condition: new. BRAND NEW, Environments for
Outdoor Play: A Practical Guide to Making Space for Children (New edition), Theresa Casey,
'Theresa's book is full of lots of inspiring, practical, 'how...
R ead  P DF »  

In d ex to  th e C lassif ied  Su b ject C atalo gu e o f  th e Bu Aalo  L ib rary ;  Th e Wh o le                                  
Sy stem Bein g A d o p ted  f ro m th e C lassif icatio n  an d  Su b ject In d ex o f  M r.  M elv i l                                     
Dew ey ,  w ith  So me M o d if icatio n s .           
Rarebooksclub.com, United States, 2013. Paperback. Book Condition: New. 246 x 189 mm.
Language: English . Brand New Book ***** Print on Demand *****.This historic book may have
numerous typos and missing text. Purchasers can usually...
R ead  P DF »  

H an d s- On  Wo rsh ip  Fall  Kit  ( H ard b ack)             
Group Publishing (CO), United States, 2015. Hardback. Book Condition: New. 305 x 229 mm.
Language: English . Brand New Book. Hands-On Worship(TM) It s more than LEARNING about
God. it s about ENCOUNTERING God! Hands-On...
R ead  P DF »  

H an d s Free M ama: A  Gu id e to  P u ttin g Do w n  th e P h o n e, Bu rn in g th e To - Do  L ist,                          
an d  L ettin g Go  o f  P erf ectio n  to  Grasp  Wh at R eally  M atters!                
ZONDERVAN, United States, 2014. Paperback. Book Condition: New. 211 x 137 mm. Language:
English . Brand New Book. Rachel Macy StaAord s post The Day I Stopped Saying Hurry Up was
a true phenomenon on...
R ead  P DF »  

Bu lly ,  th e Bu llied ,  an d  th e N o t- So  In n o cen t By stan d er:  Fro m P resch o o l to  H igh                            
Sch o o l an d  Bey o n d : Breakin g th e C y cle o f  Vio len ce an d  C reatin g M o re Deep ly                                  
C arin g C o mmu n ities     
HarperCollins Publishers Inc, United States, 2016. Paperback. Book Condition: New. Reprint.
203 x 135 mm. Language: English . Brand New Book. An international bestseller, Barbara
Coloroso s groundbreaking and trusted guide on bullying-including cyberbullying-arms
parents...
R ead  P DF »  
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