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lain J. Clark : Foreign Exchange Option Pricing: A Practitioner's Guide (The Wiley Finance Series) before
purchasing it in order to gage whether or not it would be worth my time, and all praised Foreign Exchange Option
Pricing: A Practitioner's Guide (The Wiley Finance Series):

16 of 16 people found the following review helpful. A real practioner's bookBy M. Carreiral traded BRLUSD options
for 5 years, and lain's book is the only book that covers al the different aspects of trading and modelling FX
options:Different delta conventionsMarket strangles, and how to fit your interpolating function to the traded


http://f3db.com/pub/links.php?id=B005YX4VYE

strikesRealistic interpolations for volatility surface constructionLocal volatility in FXLocal Stochastic Volatility
ModelsLongdated FX OptionsAlso covered are the different issues and approaches of implementing the models, like
Monte Carlo and PDESs; and a good discussion of barrier bending and exotics. The focus is on presenting the methods
and formulas, not proving theorems; even so, traders should not treat it as only a formula depository, there's real depth
behind it.Highly recommended for anyone trading or modelling FX options.4 of 4 people found the following review
helpful. One of the best quant books aroundBYy quantAlthough I've only managed to read about the first 4
chapters...based on my reading, | can already recommend this very highly.Thoughtful, clear and rigorous, this book
offersan in depth, unified treatment of fx options pricing. It will be a great reference for a quant and also potential
traders. Not only doesian bridge the gap about volatility surface, but how one applies these models to the fx. | would
recommend having read a prior book in stochastic calculus prior to coming to this book....Although you don't really
need an indepth knowledge about stochastic calculus prior to reading this book. Say, a book by ubbo wiersema
brownian motion calculus should do the trick or perhaps even shreve (i've read ubbo's book completely and have only
read about 7-8 chaptersin shreve).apart from that...a course in numerical linear algebrawould aso help. although most
of the numerical stuff in thisbook is very self-contained. in short...buy it...The mathematical tootls you will learn from
this book can very well be applied in other areas of options pricing.2 of 2 people found the following review helpful.
A must read book for anyone interested in FX Option trading.By Renoir VieiraThis book is areal masterpiece when it
comes to FX Option trading. The book covers all the relevant aspects from a very gentle introduction to FX markets to
the most widely used volatility models. It does so with astonishing clarity without giving up the necessary
mathematical formalism. There are many books on this particular subject, but none which links academic knowledge
and practicers needs like this one. It is certainly amust read book for FX Option traders.



