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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 guide to delta hedging 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 language, the book builds up a foundation of knowledge on basic
quantitative finance concepts, before moving on to explain advanced topics and approaches for Delta,
Gamma, Vega, Vanna, Volga, Theta and Rho. Using an Excel based Delta Hedging simulation model the
book examines the impact of Greeks on option trading P&L and shows how to hedge higher order Greeks
and build volatility surfaces.

The book will appeal to many in the investment banking arena, from traders and risk managers, to sales and
marketing teams within capital markets and FICCs groups who need a thorough but not overly quantitative
understanding of option Greeks.
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From reader reviews:

Lorraine Briggs:

Book is actually written, printed, or highlighted for everything. You can learn everything you want by a
book. Book has a different type. As we know that book is important matter to bring us around the world.
Alongside that you can your reading proficiency was fluently. A reserve An Option Greeks Primer: Building
Intuition with Delta Hedging and Monte Carlo Simulation using Excel (Global Financial Markets) will make
you to be smarter. You can feel far more confidence if you can know about everything. But some of you
think which open or reading the book make you bored. It isn't make you fun. Why they could be thought like
that? Have you searching for best book or appropriate book with you?

Teresa Raap:

Can you one of the book lovers? If yes, do you ever feeling doubt if you find yourself in the book store?
Make an effort to pick one book that you never know the inside because don't evaluate book by its cover may
doesn't work is difficult job because you are afraid that the inside maybe not because fantastic as in the
outside look likes. Maybe you answer can be An Option Greeks Primer: Building Intuition with Delta
Hedging and Monte Carlo Simulation using Excel (Global Financial Markets) why because the excellent
cover that make you consider with regards to the content will not disappoint an individual. The inside or
content will be fantastic as the outside or maybe cover. Your reading 6th sense will directly guide you to
pick up this book.

Bessie Hall:

In this era which is the greater individual or who has ability to do something more are more special than
other. Do you want to become one among it? It is just simple method to have that. What you are related is
just spending your time very little but quite enough to possess a look at some books. One of the books in the
top list in your reading list is actually An Option Greeks Primer: Building Intuition with Delta Hedging and
Monte Carlo Simulation using Excel (Global Financial Markets). This book which is qualified as The
Hungry Hillsides can get you closer in turning into precious person. By looking way up and review this book
you can get many advantages.

Stephen Medley:

As we know that book is significant thing to add our know-how for everything. By a book we can know
everything we want. A book is a group of written, printed, illustrated or perhaps blank sheet. Every year was
exactly added. This reserve An Option Greeks Primer: Building Intuition with Delta Hedging and Monte
Carlo Simulation using Excel (Global Financial Markets) was filled about science. Spend your time to add
your knowledge about your research competence. Some people has various feel when they reading the book.
If you know how big advantage of a book, you can experience enjoy to read a book. In the modern era like
right now, many ways to get book that you wanted.
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