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A unique, in-depth guide to options pricing and valuing their greeks, along with a four dimensional
approach towards the impact of changing market circumstances on options

How to Calculate Options Prices and Their Greeks is the only book of its kind, showing you how to value
options and the greeks according to the Black Scholes model but also how to do this without consulting a
model. You'll build a solid understanding of options and hedging strategies as you explore the concepts of
probability, volatility, and put call parity, then move into more advanced topics in combination with a four-
dimensional approach of the change of the P&L of an option portfolio in relation to strike, underlying,
volatility, and time to maturity. This informative guide fully explains the distribution of first and second
order Greeks along the whole range wherein an option has optionality, and delves into trading strategies,
including spreads, straddles, strangles, butterflies, kurtosis, vega-convexity , and more. Charts and tables
illustrate how specific positions in a Greek evolve in relation to its parameters, and digital ancillaries allow
you to see 3D representations using your own parameters and volumes.

 The Black and Scholes model is the most widely used option model, appreciated for its simplicity and
ability to generate a fair value for options pricing in all kinds of markets. This book shows you the ins and
outs of the model, giving you the practical understanding you need for setting up and managing an option
strategy.

•              Understand the Greeks, and how they make or break a strategy

•              See how the Greeks change with time, volatility, and underlying

•              Explore various trading strategies

•              Implement options positions, and more

 
Representations of option payoffs are too often based on a simple two-dimensional approach consisting of
P&L versus underlying at expiry. This is misleading, as the Greeks can make a world of difference over the
lifetime of a strategy. How to Calculate Options Prices and Their Greeks is a comprehensive, in-depth guide
to a thorough and more effective understanding of options, their Greeks, and (hedging) option strategies.
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From reader reviews:

Dorothy Payne:

Book is to be different for each grade. Book for children till adult are different content. As you may know
that book is very important for us. The book How to Calculate Options Prices and Their Greeks: Exploring
the Black Scholes Model from Delta to Vega (The Wiley Finance Series) has been making you to know
about other know-how and of course you can take more information. It is extremely advantages for you. The
reserve How to Calculate Options Prices and Their Greeks: Exploring the Black Scholes Model from Delta
to Vega (The Wiley Finance Series) is not only giving you much more new information but also to become
your friend when you feel bored. You can spend your personal spend time to read your guide. Try to make
relationship with the book How to Calculate Options Prices and Their Greeks: Exploring the Black Scholes
Model from Delta to Vega (The Wiley Finance Series). You never sense lose out for everything should you
read some books.

Michelle Wilson:

Often the book How to Calculate Options Prices and Their Greeks: Exploring the Black Scholes Model from
Delta to Vega (The Wiley Finance Series) will bring someone to the new experience of reading a new book.
The author style to explain the idea is very unique. When you try to find new book to study, this book very
ideal to you. The book How to Calculate Options Prices and Their Greeks: Exploring the Black Scholes
Model from Delta to Vega (The Wiley Finance Series) is much recommended to you to read. You can also
get the e-book through the official web site, so you can more readily to read the book.

Doyle Swoope:

Reading can called head hangout, why? Because if you are reading a book specially book entitled How to
Calculate Options Prices and Their Greeks: Exploring the Black Scholes Model from Delta to Vega (The
Wiley Finance Series) the mind will drift away trough every dimension, wandering in most aspect that
maybe not known for but surely might be your mind friends. Imaging each and every word written in a book
then become one contact form conclusion and explanation which maybe you never get prior to. The How to
Calculate Options Prices and Their Greeks: Exploring the Black Scholes Model from Delta to Vega (The
Wiley Finance Series) giving you an additional experience more than blown away your mind but also giving
you useful info for your better life in this particular era. So now let us demonstrate the relaxing pattern this is
your body and mind will be pleased when you are finished reading through it, like winning a. Do you want to
try this extraordinary shelling out spare time activity?

Margaret Jackson:

Do you really one of the book lovers? If yes, do you ever feeling doubt when you find yourself in the book
store? Aim to pick one book that you find out the inside because don't evaluate book by its cover may doesn't
work here is difficult job because you are afraid that the inside maybe not since fantastic as in the outside



seem likes. Maybe you answer may be How to Calculate Options Prices and Their Greeks: Exploring the
Black Scholes Model from Delta to Vega (The Wiley Finance Series) why because the amazing cover that
make you consider with regards to the content will not disappoint a person. The inside or content is actually
fantastic as the outside or maybe cover. Your reading 6th sense will directly direct you to pick up this book.
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