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Barrier options are a class of highly path-dependent exotic options which present particular challenges to
practitionersin al 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 risk-manage 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 optionsin FX environments. Its primary
perspectives are those of quantitative analysts, both in the front office and in control functions. It presents
and explains conceptsin a highly intuitive manner throughout, to allow quantitatively minded traders,
structurers, marketers, salespeople and software engineers to acquire a more rigorous anal ytical
understanding of these products.

The book derives, demonstrates and analyses a wide range of models, modelling techniques and numerical
algorithms that can be used for constructing valuation models and risk-management methods. Discussions
focus on the practical realities of the market and demonstrate the behaviour of models based on real and
recent market data across arange of currency pairs. It furthermore offers a clear description of the history
and evolution of the different types of barrier options, and elucidates a great deal of industry nomenclature
and jargon.
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From reader reviews:
Michael Floyd:

Do you have favorite book? When you have, what is your favorite's book? Guide is very important thing for
usto be aware of everything in the world. Each book has different aim or perhaps goal; it means that book
has different type. Some people feel enjoy to spend their time and energy to read a book. They may be
reading whatever they get because their hobby is usually reading a book. What about the person who don't
like examining a book? Sometime, individual feel need book after they found difficult problem or even
exercise. Well, probably you should have this FX Barrier Options: A Comprehensive Guide for Industry
Quants (Applied Quantitative Finance).

Thomas Jones:

Reading areserve tends to be new life style with this era globalization. With reading through you can get a
lot of information that can give you benefit in your life. With book everyone in this world can certainly share
their idea. Guides can also inspire alot of people. A lot of author can inspire their particular reader with their
story or even their experience. Not only the storyplot that share in the publications. But also they write about
the data about something that you need example of this. How to get the good score toefl, or how to teach
your children, there are many kinds of book that exist now. The authors nowadays always try to improve
their ability in writing, they also doing some investigation before they write to the book. One of them isthis
FX Barrier Options: A Comprehensive Guide for Industry Quants (Applied Quantitative Finance).

Winford Patter son:

Reading a book to get new life stylein thisyr; every people loves to go through a book. When you read a
book you can get alarge amount of benefit. When you read guides, you can improve your knowledge, since
book has alot of information on it. The information that you will get depend on what sorts of book that you
have read. If you would like get information about your study, you can read education books, but if you act
like you want to entertain yourself you are able to afiction books, these kinds of us novel, comics, and soon.
The FX Barrier Options: A Comprehensive Guide for Industry Quants (Applied Quantitative Finance)
provide you with a new experience in studying a book.

Judy Newberry:

In this age globalization it isimportant to someone to receive information. The information will make
professionals understand the condition of the world. The condition of the world makes the information
quicker to share. You can find alot of referrals to get information example: internet, newspapers, book, and
soon. You will seethat now, alot of publisher this print many kinds of book. The particular book that
recommended for your requirementsis FX Barrier Options: A Comprehensive Guide for Industry Quants
(Applied Quantitative Finance) this reserve consist alot of the information from the condition of thisworld
now. That book was represented so why is the world has grown up. The vocabulary styles that writer require



to explain it is easy to understand. Typically the writer made some analysis when he makes this book. Thisis
why this book appropriate all of you.
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