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Condition: New. 259 x 183 mm. Language: English . Brand New
MANAGING : o -
Book. Dynamic Hedging is the definitive source on derivatives
VANILLA AND risk. It provides a real-world methodology for managing
EXOTIC OPTIONS portfolios containing any nonlinear security. It presents risks
from the vantage point of the option market maker and
Nassim Taleb arbitrage operator. The only book about derivatives risk written

by an experienced trader with theoretical training, it remolds
option theory to fit the practitioner s environment. As a larger

{5 share of market exposure cannot be properly captured by

4 2oL lbe ety mathematical models, noted option arbitrageur Nassim Taleb

uniquely covers both on-model and off-model derivatives risks.
The author discusses, in plain English, vital issues, including:*
The generalized option, which encompasses all instruments with
convex payoff, including a trader s potential bonus.* The
techniques for trading exotic options, including binary, barrier,
multiasset, and Asian options, as well as methods to take into
account the wrinkles of actual, non-bellshaped distributions.*
Market dynamics viewed from the practitioner s vantage point,
including liquidity holes, portfolio insurance, squeezes, fat tails,
volatility surface, GARCH, curve evolution, static option
replication, correlation instability, Pareto-Levy, regime shifts,
autocorrelation of price changes, and the severe flaws in...
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This publication is wonderful. Better then never, though i am quite late in start reading this one. | am very happy to tell
you that here is the best book we have read through inside my personal daily life and could be he finest pdf for
actually.

-- Ms. Sydnee Lesch

A brand new e book with an all new standpoint. it was actually writtern very properly and beneficial. | am just very
easily will get a satisfaction of studying a composed publication.
-- Esperanza Pollich
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Oxford Reading Tree Read with Biff, Chip, and Kipper: Phonics: Level 6: Gran s
New Blue Shoes (Hardback)

Oxford University Press, United Kingdom, 2011. Hardback. Book Condition: New. 172 x 142
mm. Language: English . Brand New Book. Read With Biff, Chip and Kipper is the UK s best-
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sellinghome readingseries. It is based on Oxford Reading Tree which...

I Am Reading: Nurturing Young Children s Meaning Making and Joyful
Engagement with Any Book (Paperback)

Heinemann Educational Books, United States, 2015. Paperback. Book Condition: New. 234 x

()

185 mm. Language: English . Brand New Book. It s vital that we support young children s
readingin ways that nurture healthy reading identities, that foster an attraction to...

Do Monsters Wear Undies Coloring Book: A Rhyming Children s Coloring Book
(Paperback)
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Createspace Independent Publishing Platform, United States, 2015. Paperback. Book
Condition: New. Mark Smith (illustrator). 279 x 216 mm. Language: English . Brand New Book
***** Print on Demand ***** A #1 Best Selling Children s Book Is Now A Coloring Book! Parents
and...

A Kindergarten Manual for Jewish Religious Schools; Teacher s Text Book for
Use in School and Home (Paperback)

Rarebooksclub.com, United States, 2012. Paperback. Book Condition: New. 246 x 189 mm.
Language: English . Brand New Book ***** Print on Demand *****This historicbook may have
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numerous typos and missing text. Purchasers can download a free scanned copy of the
original...

Children s Educational Book: Junior Leonardo Da Vinci: An Introduction to the
Art, Science and Inventions of This Great Genius. Age 7 8 9 10 Year-Olds. [Us
English] (Paperback)

Createspace, United States, 2013. Paperback. Book Condition: New. 254 x 178 mm. Language:
English . Brand New Book ***** Print on Demand ***** ABOUT SMART READS for Kids . Love
Art, Love Learning Welcome. Designed to expand and inspire young minds; thisiis...
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