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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 practical guides available, very few of those cover
pricing and hedging—two critical topics for traders. What matters to practitioners is what happens on the
trading floor—information only seasoned practitioners such as authors Marroni and Perdomo can impart.

Lays out proven derivatives pricing and hedging strategies and techniques for equities, FX, fixed income●

and commodities, as well as multi-assets and cross-assets
Provides expert guidance on the development of structured products, supplemented with a range of●

practical examples
Packed with real-life examples covering everything from option payout with delta hedging, to Monte Carlo●

procedures to common structured products payoffs
The Companion Website features all of the examples from the book in Excel complete with source code●
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From reader reviews:

Patricia Gross:

Do you have favorite book? Should you have, what is your favorite's book? Book is very important thing for
us to understand everything in the world. Each book has different aim or goal; it means that book has
different type. Some people truly feel enjoy to spend their the perfect time to read a book. They may be
reading whatever they consider because their hobby is reading a book. Consider the person who don't like
reading through a book? Sometime, man feel need book if they found difficult problem as well as exercise.
Well, probably you should have this Pricing and Hedging Financial Derivatives: A Guide for Practitioners.

Allan Kean:

Reading can called brain hangout, why? Because if you are reading a book especially book entitled Pricing
and Hedging Financial Derivatives: A Guide for Practitioners your head will drift away trough every
dimension, wandering in every aspect that maybe unfamiliar for but surely will become your mind friends.
Imaging just about every word written in a book then become one application form conclusion and
explanation that will maybe you never get ahead of. The Pricing and Hedging Financial Derivatives: A
Guide for Practitioners giving you an additional experience more than blown away your mind but also giving
you useful info for your better life on this era. So now let us show you the relaxing pattern the following is
your body and mind will be pleased when you are finished reading it, like winning a sport. Do you want to
try this extraordinary spending spare time activity?

Melanie Roberts:

Your reading sixth sense will not betray you, why because this Pricing and Hedging Financial Derivatives: A
Guide for Practitioners reserve written by well-known writer we are excited for well how to make book that
can be understand by anyone who also read the book. Written with good manner for you, leaking every ideas
and creating skill only for eliminate your own personal hunger then you still question Pricing and Hedging
Financial Derivatives: A Guide for Practitioners as good book but not only by the cover but also with the
content. This is one publication that can break don't judge book by its deal with, so do you still needing a
different sixth sense to pick that!? Oh come on your examining sixth sense already told you so why you have
to listening to one more sixth sense.

Harry Alvey:

Many people spending their time by playing outside along with friends, fun activity having family or just
watching TV the whole day. You can have new activity to shell out your whole day by reading a book. Ugh,
do you think reading a book can really hard because you have to accept the book everywhere? It ok you can
have the e-book, bringing everywhere you want in your Touch screen phone. Like Pricing and Hedging
Financial Derivatives: A Guide for Practitioners which is finding the e-book version. So , why not try out
this book? Let's observe.
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