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The book introduces how we can manage currency options with the Vanna-Volga method. It describes the
underlying theories and applications of the Vanna-Volga method in managing currency options of a financial
institution, conforming to the Basel III regulatory requirements which demand a high consistency between
the valuation and market risk calculation methodologies of financial instruments.

The book illustrates with technical details to shed understanding on the major applications, including
valuation, volatility recovery, dynamic portfolio replication and value-at-risk. Those who study finance, risk
management, quantitative finance or similar areas, as well as practitioners who wish to learn how to valuate,
hedge and manage the market risk of currency options with more advanced models and techniques will find
the book of invaluable use.
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From reader reviews:

Katie Martinez:

Do you have favorite book? For those who have, what is your favorite's book? Book is very important thing
for us to know everything in the world. Each publication has different aim or maybe goal; it means that
publication has different type. Some people feel enjoy to spend their a chance to read a book. These are
reading whatever they acquire because their hobby is definitely reading a book. Consider the person who
don't like reading through a book? Sometime, man feel need book after they found difficult problem or even
exercise. Well, probably you should have this Managing Currency Options in Financial Institutions: Vanna-
Volga method (Routledge Advances in Risk Management).

Patricia Lopez:

Book is written, printed, or created for everything. You can know everything you want by a book. Book has
a different type. As you may know that book is important point to bring us around the world. Alongside that
you can your reading expertise was fluently. A publication Managing Currency Options in Financial
Institutions: Vanna-Volga method (Routledge Advances in Risk Management) will make you to become
smarter. You can feel far more confidence if you can know about almost everything. But some of you think
in which open or reading a book make you bored. It is far from make you fun. Why they may be thought like
that? Have you in search of best book or suited book with you?

Thomas Schwan:

Now a day people that Living in the era wherever everything reachable by connect to the internet and the
resources within it can be true or not need people to be aware of each details they get. How many people to
be smart in having any information nowadays? Of course the answer then is reading a book. Looking at a
book can help people out of this uncertainty Information mainly this Managing Currency Options in
Financial Institutions: Vanna-Volga method (Routledge Advances in Risk Management) book because book
offers you rich details and knowledge. Of course the data in this book hundred percent guarantees there is no
doubt in it you may already know.

April Baker:

In this era which is the greater particular person or who has ability in doing something more are more
precious than other. Do you want to become one of it? It is just simple method to have that. What you must
do is just spending your time very little but quite enough to enjoy a look at some books. One of many books
in the top list in your reading list is usually Managing Currency Options in Financial Institutions: Vanna-
Volga method (Routledge Advances in Risk Management). This book and that is qualified as The Hungry
Hills can get you closer in getting precious person. By looking up and review this guide you can get many
advantages.
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