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Palgrave MacMillan, United Kingdom, 2015. Hardback. Condition: New. 1st ed. 2015. Language:
English . Brand New Book. Barrier options are a class of highly path-dependent exotic options
which present particular challenges to practitioners in all areas of the financial industry. They are
traded heavily as stand-alone contracts in the Foreign Exchange (FX) options market, their trading
volume being second only to that of vanilla options. The FX options industry has correspondingly
shown great innovation in this class of products and in the models that are used to value and riskmanage them. FX structured products commonly include barrier features, and in order to analyse
the effects that these features have on the overall structured product, it is essential first to
understand how individual barrier options work and behave. FX Barrier Options takes a
quantitative approach to barrier options in FX environments. Its primary perspectives are those of
quantitative analysts, both in the front office and in control functions. It presents and explains
concepts in a highly intuitive manner throughout, to allow quantitatively minded traders,
structurers, marketers, salespeople and software engineers to acquire a more rigorous analytical
understanding of these products. The book derives, demonstrates and analyses a wide range of
models,...
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Reviews
A whole new electronic book with an all new perspective. It is one of the most incredible book we have read. Your way of life span will likely be convert when
you comprehensive reading this article book.
-- Spencer Fa y
Thorough information for publication lovers. it was actually writtern extremely properly and useful. I found out this publication from my i and dad
suggested this book to learn.
-- Dr . Ga r nett McLa ug hlin II
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