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Palg rave Macmillan. Hardback. Book Condition: new. BRAND NEW, An Option Greeks Primer:
Building  Intuition with Delta Hedg ing  and Monte Carlo Simulation Using  Excel, Jawwad Farid,
Trading  requires a combination of intuition, discipline and process. Of the three, intuition is the
most difficult 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 g uide to delta hedg ing  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 lang uag e, the book builds up a foundation of knowledg e on basic quantitative
finance concepts, before moving  on to explain advanced topics and approaches for Delta,
Gamma, Veg a, Vanna, Volg a, Theta and Rho. Using  an Excel based Delta Hedg ing  simulation
model the book examines the impact of Greeks on option trading  P&L and shows how...
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R e vie ws  

This is an incredible ebook which i actually have ever g o throug h. This can be for those who statte that there had not been a really worth reading . I am
just quickly can g et a delig ht of reading  a published book.
-- Ms . C o lle e n Z ie m a nn V            

I actually started o@ looking  over this publication. Indeed, it really is play, nevertheless an amazing  and interesting  literature. Its been printed in an
exceeding ly basic way and is particularly just rig ht after i finished reading  this ebook by which actually altered me, affect the way i believe.
-- To ne y B e rnha rd      
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