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By Nassim Nicholas Taleb

John Wiley Sons Inc, United States, 1997. Hardback. Condition: New. 1. Auflage. Language: English .
Brand New Book ***** Print on Demand *****.Dynamic Hedging is the definitive source on
derivatives risk. It provides a real-world methodology for managing portfolios containing any
nonlinear security. It presents risks from the vantage point of the option market maker and
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 share
of market exposure cannot be properly captured by 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 the value...
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Extensive guide! Its such a excellent read. This can be for anyone who statte that there was not a worth looking at. I am just eCortlessly will get a
satisfaction of looking at a written publication.
-- Melvin Hettinger-- Melvin Hettinger

This book will not be eCortless to start on reading through but very exciting to learn. It is amongst the most remarkable book i have got go through. Once
you begin to read the book, it is extremely difficult to leave it before concluding.
-- Dr. Easton Collier DVM-- Dr. Easton Collier DVM
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Grandpa Spanielson's Chicken Pox Stories: Story #1: The Octopus (I Can Read BookGrandpa Spanielson's Chicken Pox Stories: Story #1: The Octopus (I Can Read Book
2)2)
HarperCollins, 2005. Book Condition: New. Brand New, Unread Copy in Perfect Condition. A+ Customer Service! Summary: Foreword
by Raph Koster. Introduction. I. EXECUTIVE CONSIDERATIONS. 1. The Market. Do We Enter the Market? Basic Considerations. How and
Which Niche? Market Analysis: Who Are...

Genuine entrepreneurship education (secondary vocational schools teaching book) 9787040247916(ChineseGenuine entrepreneurship education (secondary vocational schools teaching book) 9787040247916(Chinese
Edition)Edition)
paperback. Book Condition: New. Ship out in 2 business day, And Fast shipping, Free Tracking number will be provided aOer the
shipment.Paperback. Pub Date :2008-08-01 Pages: 175 Publisher: Higher Education Basic information title: entrepreneurship
education (secondary vocational schools teaching the book) List...

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

Children s Educational Book Junior Leonardo Da Vinci : An Introduction to the Art, Science and Inventions of This Great Genius Age 7 8Children 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. [British English]9 10 Year-Olds. [British English]
Createspace, United States, 2013. Paperback. Book Condition: New. 248 x 170 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; this is...

I Am Reading: Nurturing Young Children s Meaning Making and Joyful Engagement with AnyI Am Reading: Nurturing Young Children s Meaning Making and Joyful Engagement with Any
BookBook
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 reading in ways that nurture healthy reading identities, that foster an attraction to...

Do Monsters Wear Undies Coloring Book: A Rhyming Children s ColoringDo Monsters Wear Undies Coloring Book: A Rhyming Children s Coloring
BookBook
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...
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